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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BOMAS ettt ennnens | neeineens 1,273,356,614 | ovvvovvercrenccencnineceennes | ceveineens 1,273,356,614 | ........... 1,306,331,820
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt | festienteenbe s sse e | serieesi ettt | st LU O
2.2 COMMON SIOCKS.....vevurereereaersseessereseessesssessssessssessssesssessssesssssessesessesssssessssssssssssnsnes | sesssseeens 1,026,459,647 | ..cvvoovernereccerncrnrneeeinnes | veveineens 1,026,459,647 | ....ovvvenne. 908,613,910
3. Mortgage loans on real estate:
BT FIISEIBNS ..ottt | esteenb s esneennie | serineni ettt | seent e L0 RN
3.2 Other than first liens
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......cvvievereeee e ieesssesses st s ssss s sssssssesses s b es e ssesssssssessessssassessesssssssssans | stessesssssesssssssessesssssssessess | svsesississessesisssssessssssssans | sevessesessesesssssssssssssasens (01 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cvviereeiie e seesetesses s sessess s ssss s s s sesses s sessesassssssssessessssassessesssssssssans | stessesssssesssssssessesssssssessess | svesssisssssesisssssesssssssnsnns | sevessesesesessssssssssnssasens (01 O
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......ovvevievereeeieteeseresiessisssesesiens | seevesiesssesissessessssssssnns | eevesesisssssesssissssssssesssnes | eesessesesissesssssesssssseses (01 OO
5. Cash ($.....137,590,919), cash equivalents ($.....2,749,673)
and short-term investments ($.....134,516,423)..........couueruerrrenmerenneresnneesesesessseessssesssssees | soseeessneees 274,857,015 [ .eooveeeerrereernneeresnneeennns | ereeeenne 274,857,015 | oovvverneee. 130,447,542
6. Contract loans (including §.......... 0 PrEMIUM NOES).....oucvuivriciesieeseieiesie et sesses e ssesans | sressessessessesssssessssssssesss | sevessisssssssssessessssssssessns | eessesssssessessessessessssns (01 OO
T DIVALIVES. .....oooieerieiiirir ettt | sebiesi bbbttt [ cereni et | e LU N
8. Other iNVESIEA @SSELS........ooiveiiiciiriiireiri sttt sies | sebisesinesi bbb sb e stentiens [ corerieni s sienes | et LU N
9. ReCeIVADIES fOr SECUMHES.........cvvuucrerrirircrircriieceieerieceees sttt sesssesstesssssnseseses | tonesssnesessesned 600,073 | oo | e 600,073 | .o 100,217
10.  Securities lending reinvested collateral @SSets............ocevercieircieiieieeeee s | e 41,567,003 | oo | e 41,567,003 | .....ccooovevve 45,813,343
11, Aggregate write-ins fOr INVEStEA @SSELS.........c.uevciiiecicieicee et sienes | sressessens s ssesss s sasssanes (01N S {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.cueveevcieieeceee e | cvvevienns 2,616,840,352 [ ..coovvvireerererircierin. 0]......2616,840,352 | ........... 2,391,306,832
13. Title plants less §......... 0 charged off (for Title INSUFErS ONIY)........c.ccvveueveereerreieiseieieiesieiees [ e | cerssseiesesssesessssens | cevessessiesessssssssssessensQ [ oo
14, Investment income due and aCCrued..........ccccorriinieriniineinninnineinesnessessessessessesssennss | sevverinenennens 10,093,426 [ | e 10,693,426 | e 11,819,185
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccoevveeeis| vevrrernnce 132,255,271 | oo 7,563,704 | ..coconee. 124,691,567 | ..o 119,695,711
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS).........ccoveevrrreiieeins [ cerrrieinrrrrrsrrirnins [ creirenrssssnssssieees | e (01 OO
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt ssnns | senssenssenssenssssssssenssensans | sesiesssesss st ettt nstens | srestestes st L0
16. Reinsurance:
16.1  Amounts recoverable from M INSUTETS............ccvvuevrieirereircieieie e sessssesseseesssssssssenes | seevesseseseens 76,569,302 | ..oooveverereeerenesereeeeens | e 76,569,302 | .ccverevee. 26,102,550
16.2 Funds held by or deposited with reinsured COMPANIES..........c..cvvvveveveeneereerreeieieseens | eeveiereienni 2,605,480 | ..oveveerereereiereeeseenee | e 2,605,480 | coevererireiaes 62,634
16.3 Other amounts receivable under reinSUraNCE COMTACES..........ccrverieirerrerrerireriseinens | cerreriresinesinesiessessessens e | oo LU N
17. Amounts receivable relating to UNINSUIEA PIANS..........c.v i ecneseesnsieessessessessssenens | seresessessssssssssessssssssssssnss | erreessesssssssssessassssssssansns | cessssessssssessessnsssnssassnes (01 OO
18.1 Current federal and foreign income tax recoverable and interest thereon............ccovevcereinens [ cerrrninrnersnrirsiens [ | e (01 U
18.2 Net defermed faX @SSEE......c.u vttt nientes | seseesssesssessssessessessnessesen | onstseesnssseessesssesssessessns | stsieesisesi st LU R
19. Guaranty funds receivable or on deposit.
20. Electronic data processing equipment and SOMWAIE............c.euueierurieneerrinineeneisenseseseeesseesnees | ceeeseeeesesssssseesssssssssessss | eeneesesssssnssseessssssessssesseses | nessesssssssssessnsssssssasens (01 TR
21.  Fumniture and equipment, including health care delivery assets ($.......... 0) e eerereereermeereeeerneneen [ ereereeneisene e [ e entenes | seereee et (01 OO
22. Net adjustment in assets and liabilities due to foreign exchange rates...........coewrvrrrrenrneneinns | cerrrirerrnrrnneeies [ | e (01 OO
23. Receivables from parent, subsidiaries and affiliates..............cccocveeieiceieneeieiecceeeeeeeeeens | e 129,338,583 | ...ooeveveerererererersesiens | v, 129,338,583 | ...ccvvvevee. 34,746,862
24. Health care (§......... 0) and other amouNts rECEIVADIE.............oru e ieeneees [ creineiresiesiseesesssesseens | seeeesssssesseessesssesessessens | oeessseseeesssssssesesseseneens (01 RO
25. Aggregate write-ins for other than invested assets............ccvvrierereieeieicseeee e [ e 10,878,317 [ .o, 0 e, 10,878,317 [ .o, 5,495,146
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cceemevereeemerieeinerieeessessseesssesssseesssessssssssesssssssans | coseeenees 2,979,102,647 | .cooovvverenne 7,563,704 | ........... 2,971,538,943 | ........... 2,589,256,590
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cceuvevecees [ ervevereieieicsiecsesies [ [ (11 TR
28. Total (LINES 26 NG 27)......coereerereerreeeesseeessseesssssesesssesssssesesssssssssssssssssssssssessssssessssssssssns | soseessne 2,979,102,647 | c.ooovvvreri 7,563,704 | ........... 2,971,538,943 | ........... 2,589,256,590
DETAILS OF WRITE-INS

1198. Summary of remaining write-ins for Line 11 from overflow page..........cccocevevereevevenerneenieienes [ o (0 OO 0 [ (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE).........coveoviveiiierieerieieeereeeccereces L e (O (U I (U 0
2501. Equities and Deposits in Pools and ASSOCIAHIONS.............cccceuevereeriieriisiieiessiesesessssssessssens | evessesessesiesens 350,000 | .ooeveieeieieeeeeeeeeeies | e 350,000 | .oovrrerereine 350,000
2502. Accounts Receivable State Tax REfUNGS...........occuecriereieriiriincriceisessessessessisesisesienes | seeserieeseneseons 898,042 | ..o | e 898,042 | ..o 838,158
2503. Cash Clearng ACCOUNTS..........c.cuuevuruerieeeieieissstesie st sessss s sses s s ssesss e ssessssssssssssssssans | sessessssssessanss 9,630,275 | oo | e 9,630,275 | oveverrernn 4,306,988
2598. Summary of remaining write-ins for Line 25 from overflow Page..........ccoueeeeeresieiieiieiienns | coverieseissese s (01 TR (0 TR (0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 abOVE)........cciisrieeisiiesssree i | o, 10,878,317 | () I 10,878,317 | oocovccnene. 5,495,146




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....393,283,803)...........ccccvurruruerierrieieesesesseeessessiesse st saesssss st e sessasnaenaens | oereessesssssnsnnes 623,782,697 | ..coovoverererrine 353,285,708
2. Reinsurance payable on paid losses and 10SS adjustment EXPENSES...........cvuviiiriiiriiiniinieeeee e sssesees | e (9,081,463) [ ..o 1,718,092
3. LOSS AAJUSIMENT EXPENSES. .....vuivvrieiriieieiriseieiseise ettt bbbt b ettt nnens | ebtsenesenesenieienaa 53,367,138 | .o 54,904,891
4, Commissions payable, contingent commissions and Other SIMIlAr ChArGES..........vruririeirirrirrreseseisiesssssssssssssees | rreeeeesesssssesesessesssssssssssenses | seresesnsessssessssssssssssssssssesnes
5. Other expenses (excluding taxes, liICENSES @Nd fEES).........c.cuviiuiicuiiciieie et sssaens | eeveresese s 219,897 [ oo, 352,580
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cuvivevireiiireiireieieee s | ceveserenees s 4,138,387 | oo 5,513,652
7.1 Current federal and foreign income taxes (including $.....23,584,337 on realized capital gains (I0SSES)).........ccvvvevrrereerveres | corvrereerrrireireiennnns 64,764,538 | .oovvveien 46,895,774
7.2 Netdeferred tax lIADIILY..........ceveriicii st | e 83,549,000 | ..ovvverriiireine 62,689,000
8.  Borrowed money §.......... 0 and interest thereon §......... 0ttt sns | srentenses sttt sttt sentns | eeveste sttt
9. Unearned premiums (after deducting unearmned premiums for ceded reinsurance of $.....49,310,859 and including
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act)..........ccoooereinincnicsenienienes | e 358,343,689 | ..cocoovererere 365,981,101
10, AGVANCE PIEIMIUML......iuiiiiiiieie ettt ettt s bbb s e b e e s e s s bees b e b e b £ e bbb b b e bbb s b e s s et s st s s et et eb et saebetsntasses | ebsetssetessesssessbetssbessbessnbasses | aebesetesetessesansesanseeas 173,987
11.  Dividends declared and unpaid:
1101 SHOCKROIABTS. ...ttt bbb s bbb sttt e b e s et b nbenns | £etsebatsetassetssebsssebas b et sebessebentes | eebebebeb et et et bt s et s et es
11,2 POCYNOIAETS. ... ettt bbbt bbbt enia | resbessesbeessenbnnsn i 219,925 | ..o 219,489
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccuiuriiuriiiriiirieirieinieieei et esssisssssenseens | ebeseeesseessseeesaeens 97,762,522 | oo 97,890,524
13. Funds held by company Under reiNSUIANCE rEAHES............euiuriiuriiiiriieirieinieneie et ssse sttt saesebenns | etsebessesassessssessbessbesssbessebesss | sesebsssessesebsebes e b en et ensesensesentes
14. Amounts withheld or retained by company for aCCOUNt Of OthETS..........c.cciiriiiriir s | b eenees 621,345 [ oo 497,254
15. Remittances and items NOt AlIOCALEA. ..o | et 508,083 [ ..o, 752,854
16.  Provision for reinsurance (including $.......... 0 CEMTIEA). ... vuveeeeeeiie et | ebeeeb e 5,245,325 [ oo 5,245,325
17. Net adjustments in assets and liabilities due to foreign eXChange rates..........cooeuviririiririrrirneree e | e 47,878,367 [ oo 54,501,785
18, Drafts OULSTANAING. . ..cucvieeeiiei ettt bbbt bbb s s bbbt bbbttt s et s anbens | £etsebatsetassebs b et sbes s b et et essebents | sebebebeb bbbttt en
19.  Payable to parent, SubSIdiaries @nd AfflIATES. ...........eurieiriiriirie bbb | ettt bbbttt enas | nebeb ettt s
20, DEMIVALIVES. ......ceuieieceeieieiesieeie e nsens | enen e | et
21, Payable fOr SECUMHIES. ......cviueeiiicie ittt bbbttt ensenenienns | cbstbebntiesnetenneeeneeas 5,594,884 | ....ccoviiirinenn 29,634
22.  Payable for SECUNtIES IENAING. ..ottt nsesensenens | brebeneieneinsseeensees 41,567,003 [ .oovviveiiin 45,813,343
23.  Liability for amounts held under UNINSUIEA PIANS...........cccuiiriiiniiiieieiieeeees st snsesessenns | cbemeisssetsssstsssetesse bt ssbenas | etsebsssessssebass e s s es e bessebaneas
24, Capital notes §.......... 0 and interest thereon §......... Dttt sttt nsnns | ehbentes ettt entas | ebesae et
25.  Aggregate Write-ins fOr [ADIITHES. ...........cueireieeiee et esenneiens | ertienssssnesanssesneees 16,255,488 | ..oovviieiiciinns 13,202,316
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25).........cveieieirieerrrrscncnnneessesesssssessssenss | seessenssnssnnsnnens 1,394,736,825 | ..o 1,109,667,309
27, Protected Cell NADIIHIES. .........cvueveeeereeeicieccieeieiee bbbt ensense | erererserser e ses et nnrnnes | crerier s
28.  Total liabilities (LINES 26 @NG 27)........cc.vruiurierimrieirersinerssie ettt | _snssesssssesseees 1,394,736,825 [ ..o 1,109,667,309
29.  Aggregate write-ins for Special SUMPIUS fUNGS........c.oceuiriiriiriiicir bbbt | coetebnt bbb (0 OO 0
30.  COMMON CAPIAI SIOCK.........vueieiiiieiieiei ettt nbnssenns | ebetbebnteen sttt neea 4,000,000 | ooovvveeirrieirieenne 4,000,000
31, Preferred Capital SIOCK..........coriiriieie bbbttt enns | cbetiet et 7,250,000 | .coovoeericirieiriieines 7,250,000
32.  Aggregate write-ins for other than special SUMPIUS fUNDS..........c.ouririrrinininieee s ssssssssssens | esssssssssssssssssassessessessessessenes (01 OO 0
33, SUIPIUS NOLES.....ueureececececerrreresseeseese s esessessesse st s ee e n s n s s s nsassessessnssens | sresnsssssnessnssnssesnnsnsnsnnsnnsnnsnnes | seresnsenesnnenensnsesnsnsnsnsnsaes
34, Gross paid in and CONLHIDULEA SUMPIUS........cuurererrerriririririciseiseessesee sttt esse s s essessessessensensessensessessesses | essessessessessesnnens 270,210,661 | .oovveerrrcrrirennes 270,210,661
35, Unassigned fUNAS (SUMPIUS)........ccveviriuieeiieeicie ettt sttt s bbbt st s et sae s bensesenaes | oevessssensesnsesas 1,295,341,457 | coocvica 1,198,128,620
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt | errer et naens | ettt
362 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt enees | eererintesist s eses s s ensensntessntens | eresietesiee s ettt n s ensaenes
37.  Surplus as regards policyholders (LiNes 29 10 35, I8SS 36)..........cccuevieriireiieiieieieieis et senaes | eresesssessssenas 1,576,802,118 | oo 1,479,589,281
38, Totals (Page 2, LINE 28, COl. 3)........cuviuiiirirriiinireciniietirere ettt | eeiesinesenienes 2,971,538,943 | ..o 2,589,256,590
DETAILS OF WRITE-INS
2501, Miscellaneous ACCOUNES PAYADIE..........cccoiiiiiriiiiicieie ettt sssessnsssesesessnsnsnns | evessssssesesesssnnnsns 16,255,488 | ..ooovevevceieine 13,202,316
2502, bbbt niens | nebieni ettt | s s
2503, £ SERERERE et e
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE)...... v vrrvrriiereiseieesseseessesses e essensessenens
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)..
3200, et £ £
3202, oAbt
3203, e
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0OVE).......euuiurrererierieriessesiessessisssseseesesssesssssssenssnsenssnsessensesseesssssssssesssss | sesesssssssssssanssssassassassessessesses 0 e 0




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct......coouu. (WITEN $.....594,004,117)....coomivercererrreiieeeeeseeieee st ssssssss st ssssassssssnens | eessanssned 602,762,613 .......600,611,044 | .............801,640,943
1.2 Assumed........ (Written §.....25,049,587) ... [ e 24,942,760 | ..cvvrnnnee. 15,829,238 | ...covvvnene 23,352,288
1.3 Ceded (written $ ...309,621,435 ...311,519,663 | .. ...414,945,391
14 Net.....ooooevnnee. (written $ 318,083,938 ....304,920,619 e 410,047,840
DEDUCTIONS:
2. Losses incurred (current accident year $.....180,528,831):
20 DIMBCL. .ot enies | eriee e 549,484,385 | .............271,448,721 | .............388,592,824
2.2 ASSUMEA. .....ouvvuiereieesiee et | nenienenen s 4,986,427 | ..oovvvernnn 30,213,424 | ..o 33,171,026
2.3 CRURM. ...ttt nenens | trier e 381,457,091 .......149,114,588 | .............194,880,667
2 NEL ..ttt | senens ..173,013,721 ...152,547,557 ...226,883,183
3. Loss adjustment EXPENSES INCUITEA.........ceueviieeeeiririereeeisise st sssss e ssssasesesessssssesesessssssssnsessssssssnnssess | ssesessssesesns 10,153,820 | ..coovvvrvnnnns 14,241,113
4. Other underwriting expenses incurred................ 83,843,914 | ... LA11,775,274
5. Aggregate write-ins for underwriting dedUCHONS...........c.ccccviveiiicicecec e
6. Total underwriting deductions (LineS 2 throUgh 5).........ccuveueiiiueiieeecscee et
7. Net income of protected cells
8. Net underwriting gain (loss) (Line 1 miNUS LINE 6 + LINE 7).......c.ovueviveiiriiieieecete e
INVESTMENT INCOME
9. Net invesStment INCOME BAMEM...........ccocveiiiiiieceeeccceeee ettt sttt s ss st tesesesessananes | ceeseesesinas 39,804,070 | ............... 40,567,156 | ..ccveveneee 53,804,099
10. Net realized capital gains (losses) less capital gains tax of $ 2,033,721 25,598,431 | .. 40,383,993
11. Net investment gain (I0SS) (LINES 9 + 10).......cuivuririiririiririinieieiieisieis ettt ssneenns | eeeiesseinsaas 41,837,791 | oo 66,165,587 | ...cccvvvnnee. 94,188,092
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....51,609 amount charged off §.......... 0) ettt | et 51,609 [ ..oovevereenn 181,466 | ..ccvvvvernnee. 174,475
13. Finance and service charges not inCluded iN PrEMIUMS............coiriiiiriniirinieeeeie ettt seteens | seetesesessessssessssessssesens | cetnetesesssesesesessessssesns | ersessssessssesssessssassesaseas
14. Aggregate write-ins for miscellaneous income (267,753) (1,806,202) (1,604,189)
15. Total other income (LINES 12 throUG 14)..........cuuiuiieiicicineeese e (216,144) | .cooovvnnen. (1,624,736)] ..o (1,429,714)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOMe taxes (LINES 8 + 11+ 15)......uuiiiirircrer ettt eins | eeniennieens 92,694,130 <.......125,668,688 | .............149,906,648
17. Dividends to policyholders 341,798 323,755 434,520
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)........coiiiiririinenieinieiseiseeisesisi s sessnssens | eeesseensinens 92,352,332 | .............125,344,933 | .............149,472,128
19. Federal and foreign iNCOME taXES INCUITEM.........c.cuiuiuriiieiiei ettt | srsisnssesnaes 26,137,580 | ............... 28,299,721 | ............... 27,919,103
20. Netincome (Line 18 minus Ling 19) (0 LiNE 22)........c.eiuriuieriiciniiiniiecineiscnesssine e sessessesssessssses | nveessnseonns 66,214,752 | ...ccocvnnee. 97,045,212 | ............121,553,025
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DeCEMDEr 31 PHIOr YN .........cveuvireurieeiriieiieieieieieieieiese e sssessssesssssssesens | evseinnes 1,479,589,281 | .......... 1,397,649,769 | .......... 1,397,649,769
22. Netincome (from LiNE 20)........cuurirrirriirireiieineiecise st isssse st see sttt sttt esssssssssenes | esssssssesnes 66,214,752 | ..ovvvrennen 97,045,212 | .............121,553,025
23. Net transfers (o) from Protected Cell GCCOUNES...........c.vururerrirciriircrcirireieieieises e eeeseeseeeeseeseesssessesnees | sesneesssssssssssessesssnssnssenes | sesessessessemnsessssssesesss | coneensenseseseeeeeenssneeneens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....18,791,000..........cccccorrvreernrrcrnns | covererirneens 35,263,324 veenen(40,458,710) | ..............(13,525,739)
25. Change in net unrealized foreign exchange capital gain (10SS)..........coevevreeereenieneenirnerennennns | e 4,466,301 ....(20,977,360) | ..............(28,812,710)
26. Change in net deferred INCOME tAX..........euiieiiieieieieie ettt enas | eeseeesaeenneees (2,069,000) ...cvvrene 4,505,000 |..ccoeerrnnnne (216,000)
27. Change in NONAAMIEA @SSELS...........cuiieeiireieieicieicieie ettt snse e | ensesessessnsees (6,408,790 | .....c.ooerer.(4,170,954) [ oo 284,663
28. Change in provision for reinsurance... ..3,163,773
29. Change iN SUIPIUS NOES........cvuvuueeiiiieieiecieesiieiseie ettt nsenns | nesnesnssnssseansssssnssnnsensnnes | sesessessensesnenenenssessenns | coresesesesseeseseeeseseens
30. Surplus (contributed to) withdrawn from Protected CIIS...........ouriiiiieeeeeeeeeeeeeeeieiei | e | s | e
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES..........cvuevrrureerieciiiciriii st ssessssssessesessessesensenns | seenessesssssssssessesssssssssnnes | sernssessenesemesesesesesss | cnemseseseseeeseeeseseens
32. Capital changes:
32,1 PG MMttt stnes | estessentensentensensnensnsns | sebientnens sttt ssentas | srtess st
32.2 Transferred from SUrplUS (STOCK DIVIENG)........ccveieiiniiririiiieieieeeeeeeieeeieeie e essesseissses | coressssnsssssssensenssssssssssss | oesemenenenesesesesesses | resesesesesesesessesnenes
32.3 TranSErred 10 SUMPIUS.......c ettt bbbttt et st essassens | ebnesnssnssssssssnssssssssassanss | sessemsemsessemessesessessesses | resesesesesesesseeessans
33. Surplus adjustments:
3311 P MMttt bbbt nns | estenienten st st ennensnnns | sebientens sttt ent st | srbest sttt
33.2 Transferred to capital (StOCK DIVIAENG)........cccuueiirriiiiiieirieree ettt ssessenses | crresnessesnesseinesssssssnssnsss | cessessessesesesesesesesses | resesesesesesesessesenns
33.3 Transferred from CAPItal......... ..ot sssssies | ctneeneenetnsense st esssnsenns | cesenen s | et
34. Net remittances from or (t0) HOME OffiCE........uriuiiiriiiiiicceeeeieee e ssssssnnes | sensesnessessessesssisssssssssnnes | stsnssessesesenesesesesenss | e
35. Dividends to stockholders (253,750) .(253,750) .(507,500)
36. ChaNge iN TrEASUMY STOCK. ........uvuuieeiiieiiiciciieiee bbbttt nsenns | renesnesnsssetnesssissbssisnsnnes | stbessessensesenesesessensenns | coenesesess e
37. Aggregate write-ins for gains and 10SSES IN SUMPIUS...........ccuveieirrirnirriireieee e sseees | stbsse s ensenes [0 R [0 0
38. Change in surplus as regards policyholders (Lines 22 through 37) el 97,212,837 35,689,438 | .. 81,939,512
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........ccooeurineurinrinienienieeeeeeneeens | e 1,576,802,118 | .......... 1,433,339,207 | .......... 1,479,589,281
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from oVerflow Page...........cccoieiiiriiiriiinicneneeee e eeeieieeees [ et [0 R (01 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401
1402

1403.
1498.

1499

. MiISCEIANEOUS INCOME........ouiuiiiiiii ittt
. Balances (charged Off) / FECOVETEA..........c..ivuiiiciccc s
Loss on foreign exchange
Summary of remaining write-ins for Line 14 from overflow page...........ccoeveurieinieinieeesese e
. Totals (Lines 1401 thru 1403 plus 1498) (LIN€ 14 @D0VE).........cevivveieieeriiiiieieee e

3701.
3702. ...
3703.
3798.

3799

Summary of remaining write-ins for Line 37 from overflow page..........cocoereuriinienisinceeesee s
. Totals (Lines 3701 thru 3703 plus 3798) (LIN€ 37 @D0VE)........cocuiuiriieiiereiiecctee ettt neeaerenas
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

CASH FLOW

Currerit Year PriorZYear Prior Ye?ar Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE...........cceviiuceeieiicecte ettt ettt bbb essnantens | eberenanas 298,739,890 |............ 298,574,959 |............ 401,256,743
2. NetinVestMENt INCOME........uieiiiiiiiee bbb nsenis | eeeeineiens 43,353,042 | ..o 51472972 | oo 68,558,684
3. MiSCEIIANEOUS INCOME........vuvriereeritreteeseeeeee sttt nsensenne | sniensensensensas (216,144)] oo (1,624,736) | ..oovovnnnene (1,429,714
4. Total (LINES THMOUGN 3)....cuuveieriiieriiiceiieei ittt | cenerienins 341,876,788 |............ 348,423,195 |............ 468,385,713
5. Benefit and [0SS related PAYMENLS..........ccoiuriiiriiiieiee bbbttt nnenns | crerenienis (30,155,160) | ............ 199,457,772 | ............ 215,541,255
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cccueuieereveieveieeeiiens [ eeeiesiesiesieieeiens | e [ e
7. Commissions, expenses paid and aggregate write-ins for deductions.............cccvieurieneieineininsieieeesseeeseseeeines | ceeieinians 97,037,681 | ............. 94,758,088 |............ 122,144,300
8.  Dividends paid t0 POICYNOIAETS.......c.cuiiiiiriieiriririeiciesr ettt snse e sesss s nsesesnnns | sensesessssssnees 341,362 [ oo 322,783 | oo 423,547
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ocurrvrerrerrerers [ orerinianaas 9,364,816 [ .....ccconve. 2181547 [ o 68,374,921
10.  Total (LINES 5 throUGN 9)......ceuvuiiriiiiici ittt | sesieninenens 76,588,699 |............ 296,720,190 | ..coocvnee 406,484,023
11. Net cash from operations (Line 4 Minus LiNE 10).........cceriuiriuriiriinieinieisieesesees ettt sssenas | cresenseees 265,288,089 | ............. 51,703,005 | ............. 61,901,690
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONGS...oviiiciti ettt | cenerienin 275,513,170 [ .ovveveees 430,110,310 [ ..covevneee 527,544,978
12,2 SHOCKS ... veucereeeeseeeeese ettt bbb bbbt [ srenienias 127,868,048 | ............ 107,848,314 | ............ 188,808,659
12.3 Mortgage loans...
124 REAIESIALE.......eueececei b
12.5  Other INVESIEA @SSELS.......c.uuruuieiirciicieiti bbb | ressenisessnnsestnnnesensnnes | coresenemieseessessessensenes | ereessensessnenesesenenens
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............cocevrrinninniinneiniiecnns | coveerieneeens (7,988) ] <oovrevrererrircinns ((C00) ] I (7,072)
12,7 MiSCEIIANEOUS PrOCEEAS. .......cvveivieiiiecieiscieiscies ettt bbbt ss st ss e sns st st s st s s sssensnsenss | sresessssesins 5,565,250 | ............... 1,751,825 | ............... 5,070,814
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.ccuvieiririniereeneieieieieeee sttt | seneissseens 408,938,480 |............ 539,704,249 | ............ 721,417,379
13.  Cost of investments acquired (long-term only):
131 BONGS...eoieiee bbbttt | sereniene 244,707,702 | ..ccovvenes 435,323,719 [ .o 541,814,600
13,2 SHOCKS ... vvrerirresiiees ettt sttt nenes | srenrrentas 190,832,334 |............ 169,927,698 |............ 219,919,972
13,3 MOMGAGE I0BNS.......cuiiiiiii itttk s bbbttt sttt sans | sbeniesstenstanstesntessnnns | errebenetenetenetenseteniens | sbetreinnreb ettt
1314 REAIESEALE. ... ettt snenns | eesensententensentensensennenns | ceneeneeneeneennennt st nntnns | errentenr et
13.5  Other INVESLEA @SSELS..........cvuiiiieiiecieceiene bbbt nsense | eniensnnsensensensessensenenns | crnerrenes e [ eeeees e
13.6 Miscellaneous applications.. .2,508,510 ...3,519,717
13.7 Total investments acquired (LINES 13.1 10 13.6).......cceuriririieririnnerenese e senenens | erseesnsseasd 436,039,892 |............ 607,759,927 |..ccce.ve 765,254,289
14.  Netincrease or (decrease) in contract 10ans and PreMiUM NOES.............evrrrrereerrinirerninieeeeeeeeeeesesseseeseeseessees | ressessessessessesessennnsnees | seeneensesssnsssssnssnssessessns | cosssessessessessesesesesnes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........ccocovurrrrrirrineirirersensessensensenssssssssssssnenens | evessensns (27,101,412) | ... (68,055,678)] ............(43,836,910)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOLES, CAPITAI NOLES.......ceuieuierieircicirere ettt sstents | ensessnsssssessessessensenenns | sonesresnesneensenesnsssssnssnns | eessesnssnssassensensensennenns
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY STOCK........c.cueurireiriieiriieirtie et sssenens | seessessstessissessssnnssenns | erneiemetsnesssessssessssees | contsesnssesnesssneeenneieneeas
16.3 BOMTOWEM fUNGS......cveirireieieie bttt ss e esesnns | ensessnsssssessessessensensenns | coneunesnesnesnssnssssssssnsinns | resessessessassansensennenenns
16.4 Net deposits on deposit-type contracts and other insurance liabilities............covrreerieirneirererercrieees | e [ e | e
16.5 Dividends t0 SIOCKNOIABS...........cocurueiceececeeeeeetcte ettt s b en s sesenenas | etevevsaeaesesans 253,750 | coooovrerern 253,750 [ oo 507,500
16.6  Other cash provided (APPHEA)........c...cureuerrirreiiniiireire st |_sersessscens (93,523,454 ......nnce. 23,111,851 | v 36,330,269
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ | ............ (93,777,204)[ .ooovvvvee 22,858,101 | ..oooocvnee. 35,822,769
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)......cc.cccovveevne [ covirvrnnens 144,409,473 | ............... 6,505,428 | ............. 53,887,549
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YN ....cvvivrriiciiiceiei ittt | cenenienins 130,447,542 | ..ovvnee 76,559,993 | ..o 76,559,993
19.2 End of period (Ling 18 PlUS LINE 19.1).......ccuuiieruriiieieeiieiiscieiiciecireiieeteei ettt esesessessenes | coneeeses 274,857,015 | ............ 83,065,421 |............ 130,447,542
Note: Supplemental disclosures of cash flow information for non-cash transactions:
T 0 vvvvvvvvvvvvvvvvvvvv— | | | |
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Affiliated FM Insurance Company ("Company") have been prepared on the basis of accounting
practices prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioners (NAIC) Accounting Practices and Procedures Manual, subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance.

The Company applies paragraph 5(a) of SSAP 23, rather than paragraph 5(b) of SSAP 23, with respect to the methodology for translating

the Company’s Canadian branch to USD. This is consistent with the methodology used in prior years, and a permitted practice has been approved
by the State of Rhode Island. The total adjustment to convert the balance sheet to USD is $47,878,367 which appears on line 17 — “Net
adjustment in assets and liabilities due to foreign exchange rates”, on page 3 - “Liabilities, Surplus and Other Funds” of the September 2016
quarterly statement. There is no net impact on surplus, and the effect on 2016 net income would be a decrease to net income in the amount of
$3,213,513 (which would be offset by a corresponding increase to surplus).

State of
Domicile Current Period Prior Year
NET INCOME
(1) AFFILIATED FM INSURANCE COMPANY state basis (Page 4, Line 20, Columns 1
&3) RI $ 66,214,752|$ 121,553,025
(2) State Prescribed Practices that increase/decrease NAIC SAP | | |
(3) State Permitted Practices that increase/decrease NAIC SAP
Application of SSAP 23 regarding translating the Canadian branch to USD RI 3,213,513 6,231,423
(4) NAICSAP (1-2-3=4) RI $ 63,001,239|$ 115,321,602
SURPLUS
(5) AFFILIATED FM INSURANCE COMPANY state basis (Page 3, line 37, Columns 1 &
2) RI $ 1,576,802,118($ 1,479,589,281
(6) State Prescribed Practices that increase/decrease NAIC SAP | | |
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) RI $ 1,576,802,118($ 1,479,589,281

Use of Estimates

No significant change

Accounting Policies

1-5. No significant change.

6. (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured

securities are valued at either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether
modeled by NAIC vendor, whether rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of
amortized cost to par value and amortized cost to fair value.

7-13. No significant change.

Going Concern (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS
A Mortgage Loans
No significant change.
B. Troubled Debt Restructuring for Creditors
No significant change.
C. Reverse Mortgages
No significant change.
D. Loan-Backed and Structured Securities (required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

(2) Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
(3) OTTI by CUSIP - Not applicable

(4) Impaired Securities for Which OTTI Not Recognized

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a
non-recognized interest related impairment remains):

a. |The aggregate amount of unrealized losses: 1. |Less than 12 Months $ 250,380
2. |12 Months or Longer $

b. |The aggregate related fair value of securities with 1. |Less than 12 Months $ 18,230,835
unrealized losses: 2. |12 Months or Longer $

(5) OTTI Additional Information
All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow
the cost basis of these securities to be recovered. These conclusions are supported by a detailed analysis of the underlying credit
and cash flows of each security. Unrealized losses are primarily attributable to credit spread widening and increased liquidity discounts.
Itis possible that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future
events, information and the passage of time causes it to conclude that declines in value are other-than temporary.

E. Repurchase Agreements and/or Securities Lending Transactions

(1) Policies Requiring Collateral
No significant change.

(2) Collateral Pledged
No significant change.

(3) Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant change.

[b.|The fair value of that collateral and of the portion of that collateral that it has sold or repledged B 41,567,003 |

(required NAIC disclosure regardless of whether there is any significant change)
(4) Collateral Administered by an Affiliated Agent
No significant change.
(5) Collateral Reinvestment

No significant change.
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
(6) Collateral Not Permitted to Sell or Replege
No significant change.
(7) Collateral Transactions Beyond One Year
No significant change.

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant change.
G. Low Income Housing Tax Credits
No significant change.
H. Restricted Assets
No significant change.
l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
K. Structured Notes - Not Applicable
NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
No significant changes
NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 — INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A Debt

No significant change.

B. Federal Home Loan Bank Agreements (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A Defined Benefit Plan
(1)-©)
No significant change.
(4) Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(5)-(21)

No significant change.
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

B. Description of Investment Policies
No significant change.
C. Fair Value of Plan Assets
No significant change.
D. Rate of Return Assumptions
No significant change.
E. Defined Contribution Plans
No significant change.
F. Multiemployer Plans
No significant change.
G. Consolidated/Holding Company Plans
No significant change.
H. Postemployment Benefits and Compensated Absences
No significant change.
Impact of Medicare Modernization Act on Postretirement Benefits

No significant change.

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes
NOTE 15 - LEASES
No significant changes

NOTE 16 - INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK

No significant changes

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant change.
(2) Servicing Asset and Liabilities (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable
(6) Transfers of Receivables with Recourse - Not applicable

(7) Repurchase Agreements - Not applicable
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES (continued from preceding page)

C.

Wash Sales (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

No significant changes

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant changes

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change)

A

B.

Inputs Used for Invested Assets Measured at Fair Value

(1)

(2)

(5)

Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a

discussion of each of these three levels.

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds $ 879,920 $ 879,920
Common Stocks
Ind & Misc 991,204,782 991,204,782
Mutual Funds 35,254,865 35,254,865
Total $ 1,026,459,647 879,920 $  1,027,339,567

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.

Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3
category.

Inputs and Techniques Used for Fair Value

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1 Quoted prices for identical instruments in active markets

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are
observable

Level 3 Significant inputs to the valuation model are unobservable

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in
Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity
and other relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where
applicable. These investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or
below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those
circumstances, the investment security is classified in Level 3. There are no Level 3 investments at reporting date.

Derivative Fair Values - Not applicable

Other Fair Value Disclosures - Not applicable
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change) (continued from

preceding page)
C.
Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 1,333,600,332| $ 1,273,356,614| $ $ 1,273,356,614| $ $
Common Stocks 1,026,459,647 1,026,459,647 1,026,459,647
Cash, cash equivalents and
short term investments 274,857,015 274,857,015 274,857,015
Securities lending reinvested
collateral asssets 41,567,003 41,567,003 41,567,003
Total $ 2,676,483,997| §  2,616,240,279| $§ 1,342,883,665| $ 1,273,356,614| $ $
D. Not Practicable to Estimate Fair Value

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 - REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant change.
F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

(required NAIC disclosure regardless of whether there is any significant change)

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

(required NAIC disclosure regardless of whether there is any significant change)

No significant changes

NOTE 26 - INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 - STRUCTURED SETTLEMENTS

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes
NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35 - MULTIPLE PERIL CROP INSURANCE

No significant changes

NOTE 36 — FINANCIAL GUARANTY INSURANCE

A Financial Guarantee Insurance Contracts
No significant change.
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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1.2
2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

Yes[X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

1

Yes[ ] No[X]

213112012

NAT ]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released.

1

213112012

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

01/10/2014

By what department or departments?
Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3
Affiliate Name Location (City, State) FRB

0ocC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).
The Code of Ethics was amended to refer to the whistleblowing process referenced in the Code of Conduct.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Yes[X] Nol[ ]
129,451,997

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes,

13.

14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

If no, attach a description with this statement.

16.1
16.2
16.3
17.

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

Yes[ ] No[X]

0

0

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

Yes[ ] No[X]

1
Prior Year-End
Book/Adjusted Carrying Value

Book/Adjusted Carrying Value

2
Current Quarter

$ $

o|Oo|o|lo|o|o|o|o

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

For the reporting entity's security lending program, state the amount of the following as of current statement date:

0
0
0
0
0
0
0
0
o

Yes|[ ]
Yes|[ ]

No[X]
No[ ]

41,567,003

41,567,003

41,567,003

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

17.2

17.3
174

17.5

18.1
18.2

Yes[X] NoJ[ ]

1
Name of Custodian(s)

2
Custodian Address

JP Morgan Worldwide Securities Services

383 Madison Avenue, New York, NY

RBC Investor Services

200 Bay Street, Toronto, Ontario, Canada

For all agreements that do not comply with the requirements of
location and a complete explanation:

the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

Complete Explanation(s)

3

Have there been any changes, including name changes, in the

If yes, give full and complete information relating thereto:

custodian(s) identified in 17.1 during the current quarter?

Yes[ ] No[X]

1
Old Custodian

2
New Custodian

3
Date of
Change

4
Reason

Identify all investment advisors, broker/dealers or individuals ac

ting on behalf of broker/dealers that have access to the investment

accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1
Central Registration Depository

2
Name(s)

3
Address

JP Morgan Worldwide Securities Services

Standish Mellon Boston, Ma

RBC Dexia

BMO Asset Management, Inc

Toronto, Ontario, Canada

Have all the filing requirements of the Purposes and Procedure.

If no, list exceptions:

s Manual of the NAIC Investment Analysis Office been followed?

Q07.1
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1 Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating[  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6)  |Reinsurer Rating
U.S. Insurers
10527........... 03-0339975......... Saint George InSUrance COMPANY...........uuieieieieniinminmiensererseseesesse s VT Unauthorized... [ ..cccooeverenenines | e
14862........... 54-1846993......... NiSource Insurance Corporation, INC...........c.oeureuriiurieinieiesieee s UT.oeee Unauthorized... [ ..ccooeeeeeeveeeees [,
22713........... 23-0723970......... Insurance Company Of NOTth AMENICa. ... PA........... Authorized....... [ |,
All Other Insurers
AA-3190569........ Burgundy Reinsurance Company, Ltd Unauthorized...
AA-5760054........ Coltivi INSUrANCE PE LEG. ..o e ss s Unauthorized...
..................... AA-3190181........ | Elco INSUraNce COMPENY..........coiueviveiiieiireicisseisietss s Unauthorized... [ .ooooovvrveeeiviiicees [ e,
..................... AA-3190186........ | White Rock Insurance (SAC) LIMItE..........ccoueveireriierieiieiceesie e Unauthorized... | ..ocooveeveeiceies | o,
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year Prior3Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......cccccoevevrerieee b AL | s L 4,788,778 | ..overrene. 4925794 |..ooviriernnnnn261,016 | oo 332,537 [ .o, 720,958
2. Alaska.......cooerrrrrreneenen AK [ L | e 2,155,084 |...cccovrrrnne. 2,086,150 | ovovvvverreeeenD7,327 | 446,818 | ..o 389,770
3. Arizona.....oeeeeeeee b AZ [ L 5,809,134 [..ccvvrrnee. 5,801,605 |................3,215,280 | ...overvuvenn. 1,083,098 | .....cccco... 10,171,613
4, Akansas.......coooveercnrineenen AR [ oL e 4,932,410 | .o, 4,387,195 | .o 1,827,574 | oo (536,246) | .......ocevvne. 1,201,522
5. California... 74,964,805 79,028,217 29,706,480 25,709,210
6. Colorado.......ccoeorvrrrrrrrreineenen CO [ oL | e 8,249,815 [...covvvrnne. 7,747547 |................2,008,028 | ................. 2,486,559 11,160,982
7. Connecticut..........cccoeverreeeeen. CT [l [ o, 3,360,815 [...ccoerrenee. 3,275,555 |.................1,683,248 | ................ 1,223,220 | ..coovrernne 1,629,252
8. Delaware.......ccccoecrvrrcrecrecree DE [ ool | oo 626,139 [ .o 616,046 |......cccc0ee0ern. 145,902 | oo, 887,498 | ..o 296,689
9. District of Columbia..........DC| ...l | o 4,068,820 |...coccvvneeee. 5,081,113 [ .o 878,791 | 534,766 |...cccevvvrennen. 860,767
10, Florida......cooveverecneeiriennes 16,862,726 [ ...ccovvvvne. 19,026,444 |................ 1,462,739 | ..ooovvrrrrrnnnn. 613,802 | ..ovvvirrinen. 2,493,445
11, GEOMGiA...euverereerrerierereiennes 10,814,985 |............... 10,893,005 |.................3,342,080 | ................. 6,047,229 |......ccoenn.. 4,252,190
12, Hawaii......ccoeorvereennennnenenrnc HU [l | 405,634 | .o, 297,873 | voveiereeeenn(319,379) | o 15,498 [ oo | e
13, 1daho......cccceovevevevereseceeeen D L | 1,293,697 | ..coovvverrnnn 1,289,268 | ..oooovevererennn80,320 [ 342,738 [ .o 294,993 | .o 751
14, MNOIS.....cooevreeereereeneeneererneenes 26,960,087 | ..cccovvrenee. 25,901,690 16,907,895 | ............. 127,179,071 [ .o 71,156,452
15, Indiana.......cccovevvverieinieeennedN L ] 8,608,498 8,010,462 693,624 | ......ccevvne. 2,574,859 | .....cccoevne. 2,677,048
16. ....3,707,935 3,212,325 | ..... ...860,110 432,394 | 474,760 |..... ...140,038
17, Kansas.......coceveverenncneened KS oL e 1,769,446 1,686,025 | ..coooveieirnes 623,453 344,793 3,174,450 (..o 684,384
18, Kentucky...oooovoevvrrreneened KY [l e 4,193,876 | ..o 4,291,257 | oo, 1,662,161 | ..covvvrreenee 2,494,149 | ......ccooe.. 1,131,095 | oo 7,486,158
19. Louisiana... 12,555,389 12,677,328 846,949 ...1,572,467 |..... ....8,495,718 ...3,513,377
20.  Maine.....ooovvrvenenennnernnne ME | L [ 793,720 [ .o 1SN RN U SRR 61,060 | ..ooeoeeeereereeneerereeenns
21, Maryland......c..coovvvrniniennns 10,521,273 [ .o 10,930,480 |......ccoouuee. 7,722,203 | .oovvrrne. 7,512,162 | ..ooovvvrrne. 7,043,637 | ..covvrirrnnes 6,973,471
22. Massachusetts.................... MA]...... Lo 23,486,105 | ............... 23,942,832 | ....cooune. 13,681,184 | ..cocvnee. 13,242,787 | .cooeverne. 7,865,074 | ......co...... 21,017,654
23, Michigan........cccoovrvrivrneirennes 11,241,879 [ .o 9,782,528 | ...cccovvvrnne. 2,445,099 |.....cccoenne. 14,043,298 |..........co..... 6,489,649 |.....ccccrvvne. 5,494,579
24.  Minnesota.........cccooeveeeee . MN | o L 9,977,146 | ....ccovneee.. 8,032,233 | ...ccovrrnee. 2,810,805 |....ccoovvnve. 1,497,753 | ..o 2,866,787 | ...ccccvvvnnen. 4,044,835
25, MisSiSSIPPi....cvervreerrrerrereenee MS | s L [ 8,094,677 [..ccovrrrnne. 8,633,488 [...cccovvrene. 2,213,569 |...cccovvvrnne. 2,148817 [ .o 10,165,295 [..oovvvrvrirrne. 127,686
26.  MiSSOUTi.......cooeeveerrcriiennes 14,754,061 | ......cc....... 13,995,830 |....ccoevvevee. 5,538,311 [ ..cccvivnnne 10,840,784 | ............... 10,225,854 | ............... 11,977,008
27. Montana.........ccooeverrerrerieeee MT | oo L [ 2,262,295 | ...ovvrrrnne. 1,785,584 | ....ovvvvnnn 3,933,724 ..o, 197,009 |..ovvrererernns KYRR: < I— 2,288,119
28.  Nebraska...........cocoevevereeee . NE | oo Lo [ 1,582,346 | ...occovvnee 1,535,485 | ..coovvereirne 709,046 | .....................84,565 | ....................935,694 | ................ 1,336,155
29. Nevada.....ccooeoverrcvevecveeee NV s L [ 6,084,092 |.....ccoevnee. 7,076,656 2,051,023 |......cc0........ 1,774,815 | ................. 3,383,604 | ..o 444,120
30. New Hampshire. ....1,828,290 ..1,940,369 |....ccoevirnee. 208,594 | ...ccoveeeeeeen 190,733 | coiiieeennd0,515 [ 200,079
31, New JErsey....oovvvrnrrrereineines 15,037,702 15,374,378 7,399,347 | ...............13,593,609 | .............115,943,231 | ............... 29,304,725
32.  New Mexico.......ccooeververeeee . NM | s L | e 1,837,651 | .covrra 1,564,252 | ..coovvvrrnnn 2,598,697 |.................2,000,602 |.................2,184,405 | ................. 5,567,381
33, New YOrK...ooovoeeerrieieinens NY |....... [ T 49,988,160 |......ccen.... 51,057,826 | ......ccoee.... 25,657,606 | ...............22,993,052 | .............108,083,881 | ............. 118,521,793
34.  North Carolina....................... NC|....... Lo 10,167,735 [ ..covevnve 10,101,681 [ ...ccovvvevee. 2,652,758 |.................3,945,322 | .................1,297,605 | ........cc..... 3,625,621
35.  North Dakota.........ccccovrrernne. ND|....... IS T 451,728 |, 341,287 [ .o 525,945 [ oo, 18 | 822,376 | ..oovvvrrrnnn. 2,095,653
36.  ONi0..coivevcreieeeeea OH]|....... Lo 15,324,034 |............... 15,362,238 | ....cccvvece. 2,035,458 |.....ccco.c.... 15,448,185 | ...cocooc... 12,871,208 | ............... 19,641,681
37. Oklahoma........cccvvvrrrrrerennn. OK ... I 2,753,408 |...cccovvrrnne. 3,188,053 [..cocvvreireines 672,669 |...covverennn. 2,792,190 | .ovovrererennns 568,972 [ ...ovvrrrrrrrrnes 767,901
38, Oregon......cccvevevrevrerserernnns OR{....... Lo oo 12,004,869 |............... 11,621,073 [ .o 1,907,537 | .oovvrirnne 1,217,695 | ..ovvvene 5,667,212 | ...cccovvvennee. 1,214,055
39.  Pennsylvania..........cccoeevenen. PA]...... [ T 10,927,546 | ..o 11,397,078 [ .oovrrne. 1,023,502 | ..coovrinnns 1,515,388 | ..oovvrirnnns 4774792 | .o, 8,784,361
40. Rhode Island..........cccooeoveeeeee R oo L [ 2,924,532 3,128,080 |......ccooeeee. 1,768,068 | .....cccccouee. 1,057,648 |....ccovvrnnnn 4,085,234 3,205,746
41.  South Carolina.. ....3,611,911 ....3,599,881 ....1,500,367 ....1,320,700 03,136,068 |....coovvrinne. 790,661
42.  South Dakota..........cccceeeeeeeeSD | oo L [ 474,857 | v, 419,359 | ..oovrrerinnn. 1,421,625 | .oovvereenes 568,918 |....ccevvvrrerne. 611,956 | ...ccoovvernen. 4,444,829
43. 10,758,380 10,515,968 |....cccvvvne. 2,077,081 [ .o 34,501,837 | .ovovieiennne 2,484,793 | ...ccovvenn. 3,701,935
44, 41,701,329 44,205,950 ....217,945,378 30,967,573
45, 10,340,008 |......ccorvnne. 8,317,637 [..covvrrrerrnnn. 837,741 | o 1,503,618 | v 663,146 [...cccovvvrrerrnes 552,891
46.  Vermont........cocoeveverereeneeee VT | oL [ 1,075,601 | ..overerernes 852,620 | .ovoevverereeeee 71124 | e 16,372 | e [ e
47, Virginia.....o.oceeverveneerrneinninnens VA[....... IS 6,141,664 |......coconv..... 7,354,999 |...............5,215,871 | ..o 9,163,461 | o 3,727,639 | .coovrereene. 2,223,313
48.  Washington............cccevuune. WA ... Lo oo 30,071,124 | ............... 30,064,769 |....cccvvvnvne 7,364,173 [ .oovrine. 9,512,270 | ...cccvvrnene. 2,279,322 | ..ovvvvrirnen. 6,864,685
49.  West Virginia.........coccovereuneen. WV ... IS 266,533 [ .o, 221,795 | oo 98,889 | v 5,836 | e | s
50.  WIisCONSIN........ccoovererrerrernens Wi ....... Lo oo, 7,651,306 [...ccoovrveee. 6,750,288 | ....ccvvvrirrirnns 434,891 | ..o, 2,264,922 |........co....... 2,656,746 | ...cccccvvernen. 1,590,392
51, Wyoming......coeevververernnennnnes WY |...... IS 508,978 [...ccccvvrrrrerne BAB245 ..o e 346,250 | oo 18,318 [ oo 6,062
52.  American Samoa................... AS|...... Nuoo | e [ e | e | e | et | st
53, GUAM....cveerrrerrnenrnrnnee s GU | it L | e [ [ | | e | o
54,
55.
56.
57. Canada.......ccccocovrrreineene . CAN | o Lo [ 72,116,255 | ...covvvnvnee. 73,623,562
58. | 801,024 {.....cccoovvvnnen. 793,742 [ oo,
59.  Totals......coccovrvrerrrrrereerrernenn | (@)055 | o 594,004,117 ......599,083,359 | .............284,133,825
DETAILS OF WRITE-INS
58001. AUS AUSTRALIA.......ccccovvvees [ e ) 9.9 1,494 | BOT [ ovrrerrerrerrrrrnrnrnnrnnns | e | e | e
58002. AUT AUSTRIA.......ccocovvvevennes [ e ) 9.9 TSIV — T894 [ oo | e | e | s
58003. BAN BANGLADESH........cccc... | ... ) 9.9 1,603 | .o 34183 | [ [ e | e
58998. Summary of remaining write-ins
for Line 58 from overflow page... | ..... XXX v 789,337 [ .o 751,384 | oo (01 [ (01 [ (U 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... ] ..... XXX f e, 801,024 [.....cocoovvvnnen. 793,742 [ oo, 0 o0 [ (O P 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for September 30, 2016 of the AFFlLlATED FM |NSURANCE COMPANY

Organizational Chart
September 30, 2016

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Insurance Company Limited
NAIC 00000 GBR
AlIN 1D AA-1120610

FM App

rovals LLC

NAIC 00000 RI

Fed ID O

5-0520189

FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297

TSB Loss Control Consultants, Inc.
NAIC 00000 GA
Fed ID 58-2190659

FMIC Holdings, Inc.
NAIC 00000 RI
Fed ID 05-6009005

FM Global de Mexico S.A. de C.V.
NAIC 00000 MEX
AlIN ID AA-2730043

Factory Mutual Insurance
Company
Escritorio de Representag¢do No
Brasil LTDA
NAIC 00000 BRA

|
] ] ] ] | ]
FM Engineering FM ,ikp;.)rovals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 Representagdo NAIC 00000 VT Inc. S.deR.L.de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
Q I
. | | | | l I I
= FM Global i i
Two 95 95 95 95 Servi::)esa FM do Brasil FM Engme'ermg New
Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombi Servicos de Consul'tmg Providence
NAIC00000DE | LLC NAIC 00000 DE NAIC 00000 DE Lender LLC °S°; s a Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAI(.: 0'0'000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
CcoL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130dl e Hobbs Solar Hobbs Solar FM Asia
Management Wyman Buildi Ed Legac 265 Winter Preston woo 1Lc aLc Holdings
Hobbs Brook Edgewater Wyman uilding gewater gacy
Limited LLC Y.LC LLC LLC LLC LLC LLC Ridge LLC NA'CD(:EOOOO NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 DE DE NAIC 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Fed ID 46- 410 30 Fed ID 35- sGp
GBR DE DE DE DE DE DE DE DE 1737956 Fed ID 30-
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 73795 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street
LLC Wyman LLC LLC Bldg LLC 401 285 Central West River . 245 81 3LLC Plaza LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30-
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900
1169682 1595571 1439297
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Statement for September 30, 2016 of the AFFILIATED FM INSU RANCE COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Mgﬁﬁfers Name Code Number | RSSD | CIK |nternational| or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0065...... Factory Mutual Insurance Company & its Affiliates.... [21482... {05-0316605 |........... | cceee [corrrerrerernnn. Factory Mutual Insurance Company............cccveevevrererereeens [Rlivieiiiiiiies [UIP i et sssiesssssiens | stesesssesssssssssssssens | soesssssssesssens | sressessesssseses st es s s bs s sse s s sss st bens s senes 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... [ 10014... [05-0254496 | ........... [ ccoecee | corrrerrnrennen. Affiliated FM Insurance Company..........coceverenreeenesnnenseneens FMIC Holdings, INC.......overvrrirrrrireireinirnrisninenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... [ 10316... [05-0284861 |........... | .oeee [corrreverernnn. Appalachian Insurance Company..........ccoceveureerreereereeennenn. FMIC Holdings, INC.......covvvvrrreieirrieiereieseeias Ownership......... ...100.000 |Factory Mutual Insurance Company...... 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [AA-1120610 | .....ccocce [ covves [ coreererrniennen. FM Insurance Company Limited...........cccocoorrrnrrrnenceneenneen. Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0065...... Factory Mutual Insurance Company & its Affiliates.... |00000... |98-0131767 |........c.. |coevee [everererienns Risk Engineering Insurance Company Limited...................... FMIC Holdings, INC....c.vvveviereieeesece e Ownership......... ..100.000 |Factory Mutual Insurance Company...... |.......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... [ AA-2730043 | ........... | .cees [ corrrerrerennnn. FM Global de Mexico S.A. de C.V......ccooevervieierririiiciriinnns Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0065...... Factory Mutual Insurance Company & its Affiliates.... | 00000... {20-2740839 |........... | .eeer [ coererrerennnn. Watch Hill Insurance Company............cccoveeveeverreeerersererennns FMIC Holdings, INC.......ccevvrrerererereieeeresee e Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... [05-0453751 |....ccccc. [ coveee [ ereerererinenne Corporate Insurance Services, INC.........covwreereerrenineerernenns FMIC Holdings, INC.......ocoeumevmeiriireircreiiniireieinas Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... |....ccocorrrrns | cerrreies [eoveens [ eoreireiniennens New Providence Mutual Limited............cocoveereereerninieniineinnenne Risk Engineering Insurance Company Limited... | Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
Factory Mutual Insurance Company - Escritorio de

0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... | .....ccccoerverviee [rrrverreee [ oo [ererrererenenns Representagao No Brasil LTDA. Factory Mutual Insurance Company.................. Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [05-0520189 | .........c. [ cooees [ corrrernrennen. FM APProvals LLC........c.ovvrurecinrereisieseseeseiseesseessssesseesenns Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... | ......cccoeveveeer [ evrveveres [eveies [eeviereiiienns FM Engineering International Limited............cccccoevireeriieinenns FM Insurance Company Limited..............cccoeveeee Ownership......... ..100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... | .....cccccooverviee [rerrrveee [ oo [eerreirerennn. FM Engineering Consulting (Shanghai) Co. Ltd..................... FM Global Services LLC.........cccccoeviererrirrinnnes Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... | .....ccovrrirns | eevrvenes [roveers [eorerrernrennens FM Approvals Limited...........cccovererinenenenceencsieeneineens FM Approvals LLC........ccovuvrvmrnrerrinisrensireienenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... JRURH USRS DUSOUI ORI FM Approvals Assessoria E Representagdo LTDA. .............. FM Approvals LLC.........cccoveivieieriniecsiiennes Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1439297 | .....cc.cc. | cooves | corererrneennen. FMRE Holdings LLC........oouiereeiieneireieeeneeneieeeeseeeseesessenena Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |58-2190659 | ........... |.ceveee [evevererienns TSB Loss Control Consultants, INC..........ccccoeevvivcrererrirennnee. Factory Mutual Insurance Company................... Ownership......... ..100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {05-6009005 |........... {.eeer [eoerrerrerennne. FMIC Holdings, INC.......cooeviveiieiercieieceseeese s Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... FM Global Servicios, S.de R.L.de C.V.....c.coovvveiininrrnirnnnne FMIC Holdings, INC.......ovvrvrirrrrerrireieienrinrinenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... . |FM Global Services LLC.........cccovvvviererirrienrerrnin. . . |FMIC Holdings, Inc........ .. | Ownership... ...100.000 |Factory Mutual Insurance Company
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... FM do Brasil Servicos de Prevencao de Perdas LTDA.......... FM Global Services LLC.........cccvrerenrrrerrinennes Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... | 04-3516902 610 LINCOIN LLC......cocveviieceetee e FMRE Holdings LLC.......ccccoevveeviieeecericeeine Ownership......... ..100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |04-3516903 |. . |404 Wyman LLC.. . |FMRE Holdings LLC.. ..| Ownership... ...100.000 |Factory Mutual Insurance Company
0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... |04-3516936 275 WYMaN LLC.....ovvirvrieeiesssiescesesee s FMRE Holdings LLC........ocovrvrinrinrirrieiereneireins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {20-8836334 |........... | .oees [eorrrererernnn. 175 WYMAN LLC.....veccee et FMRE Holdings LLC........cocoovveirirrieieerieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [04-3516937 | .....cccc. | cooves [ corrererrneeneen. Park Ridge Building LLC...........cccoveiniererrenrreireieeseireenns FMRE Holdings LLC........ccccovuirrereerereinceneireins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |04-3516935 |........... |.ccoee [everereiienns 93 BUIIAING LLC.....oocvveeeece e FMRE Holdings LLC........ccccoovveeviieeecesieeine Ownership......... ..100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {20-2775533 |........cc. | oeees [eorrrerverennn. 265 WINter LLC.....ovoeieee e FMRE Holdings LLC.........ccoevevverrieiecrieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... |....ccoovrrrrns | eerrrnies [rorrrs [ eoreereiriennen. 245 WINEr LLC....ooveeeeceeeeeeessise et DE.......... NIA .o 265 WINter LLC.......ovoeveeereiecrcereireeseceseseseineenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1440057 |.......cc. | oees [corrererrnnnn. FMEC Legacy LLC.......cccoverrerireeireieeeieiesesessseseessienens FMRE Holdings LLC.......ccocoevviririnieerisieenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [04-3516938 | ........cc. [ cooeee [ coreererrnreneen. Neponset River LLC FMEC Legacy LLC.... Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... [27-1439297 |......c..c. | ceeee [ corrrervereinnn. West Glocester LLC FMEC Legacy LLC.... Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {04-3516901 | ....ccccc. | oo [eorrreverernnn. 601 Edgewater LLC........ccooveveieeesieeseesese e FMRE Holdings LLC.......ccocooveiverrieiecrieieinns Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1595571 | .....cccc. | covers | coreereerneennen. 285 Central Avenue, LLC........c.ovuvrrrrinrneireecseeeese e [ I NIA .o FMRE Holdings LLC........cocovvurirerrirrireieeencireis Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |04-3516897 |........... |.oeves [ everereiienns Hobbs Brook Management LLC............ccccoevvveerevecerierennns DE.......... NIA.............. FMRE Holdings LLC.......ccccoovveeviieeeicericeenne Ownership......... ..100.000 | Factory Mutual Insurance Company...... |.......
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD | CIK |nternational| or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... e | . | Hobbs Brook Limited... ...|GBR.......... .. | FMRE Holdings LLC.. ..| Ownership... ...100.000 | Factory Mutual Insurance Company.
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... {45-2766487 101 Edgewater LLC.........cccoevreiverveenereeessicesessensenssenienss | DB [NIAL FMRE Holdings LLC.........ccoeveivireierecrieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1169682 | ........... | ccoeee | corrererrnrennen. 401 Edgewater LLC.......o.overercerreeeeeeseeeee e FMRE Holdings LLC.......ooovrureneneirereiereneieins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... [27-1439940 |. . |Johnston Building LLC................. . . . .. |FMRE Holdings LLC...... ..| Ownership... ...100.000 |Factory Mutual Insurance Company
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... |.....cccocrruenee FM Global Services Colombia S.A.S FM Global Services LLC.........coccorereerrerrerrirnenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......

0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... | 37-1699077 |........... |.oevee [evevererienns Two Ledgemont LLC.........ccovieeiiieiceceeece e DE.......... |[NIA............... 95 Hayden Mezz Owner LLC............ccccovevernnen. Ownership......... ..100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {46-0627887 |........... | ccees [ corrrerrerernnnn. 95 Hayden LLC.......cooereicecee s DE....... [NIA..... FMRE Holdings LLC.........cccoovveivereieiecrieieienne Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [46-0639741 | ......ccc. [cooeee [ corrrerrnrennens 95 Hayden Lender LLC.........cc.vvvrenrernineenrreieenesseeeessenes DE......... [NIA........ FMRE Holdings LLC.......cooovvvvenerrrireereienreneireins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......

0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |46-0655775 |......c.cc. |coevee [ eveveveriienns 95 Hayden Mezz Owner LLC..........cccccovvevevveenieceecee DE........... [NIA.........c.... FMRE Holdings LLC.......cccooeveeeviieiecesiceeine Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [46-0644539 | ........... | ccoeeee | corereernreneen. 95 Hayden Mezz Lender LLC.........occovveerienenrinineneireees DE....cccee [NIAL.coocecc. FMRE Holdings LLC........ccccovuirienireireineeneireins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {46-1609795 |.........c. | .eeee [ corrrerrerernnn. 3460 Preston Ridge, LLC........c.ccoveevvveeieiereeereeveeesee s DE.......... [NIA............... FMRE Holdings LLC.......ccccoovveeviieeecesiceeins Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......

0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {46-1737956 |........c.. | oo [corrrerverernnn. 1301 AtWOOd LLC.......ovveveveiereieecieeseeeveesesessssenseneenns | DB [NIAG i FMRE Holdings LLC.........cccoevveiirrieiecrieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [38-3942900 | ........cc. [cooere | crrereerrrennen. 81 Wyman LLC.......oovrverrererrieennreerneneeneseesesnsessssesssnsnnes | DEeievneens [NIA G FMRE Holdings LLC........oocvrurieenerereineereireins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {30-0871090 |.......cc. {eees [eorrrererrnnnn. Hobbs Solar 1 LLC........cccccoevevirevennerieresniesessisisessesssennes | DEvvicvcnes [NIAG i FMRE Holdings LLC........coooevvirerinieerisieinns Ownership......... ...100.000 |Factory Mutual Insurance Company...... | .......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... {38-3982389 |........... | cceee [coerrerverennne. Hobbs Solar 2 LLC.........cccccceevvivereerrerieveeeesessessessessesnees | DB [NIA FMRE Holdings LLC.........cccevevereieiecricieinne Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [32-0486346 |........... [ ccoecee | corrrrrrnrennen. Hobbs Solar 3 LLC........ccccovvvverrrreirnenenereersninsesessssssssnnnes | DEwevnvnecns [NIA e FMRE Holdings LLC........ocovvvrvnrrrrrireinnineireins Ownership......... ...100.000 |Factory Mutual Insurance Company...... |.......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... |.......ccccouneee. FM Asia Holdings Pte. Ltd.........ccccoeoveerieveinicrenicerieveseinnes [ SGPueirie | DS FMRE Holdings LLC........cocooveierririeerieieienne Ownership ...100.000 |Factory Mutual Insurance Company...... | .......

0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... {30-0939299 |.
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... | 35-2566166

. | Green Street Plaza LLC...
Hobbs Solar 4 LLC

. |FMRE Holdings LLC.. ..| Ownership...
FMRE Holdings LLC.........ccccovveviviieiieiiieerne Ownership

...100.000 |Factory Mutual Insurance Company
...100.000 |Factory Mutual Insurance Company...... |.......

Asterisk Explanation

| 1 | Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
PART 1- LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R PP UTTP PRSPPI IO 201,600,203 | ..ooovvrrreneen. 216,356,653
2. Allied lines.......cccrverenes ....112,923,501 ...130,548,147
3. Farmowners MUltiple PEFil.........ccvciriienirieeeesieseseseesieeees [ e ereneiens | reseresees e
4. Homeowners multiple Peril..........ccveirninnnreeese e 21,490,433 | e 677
5. Commercial MUItIPIE PEIil........overerrrrrnrrieierieeee s ..61,919,715 ...116,731,180
6. MOrtgage GUAANTY.......c.cccuiueiirciiiree e | corneensiense s [ e s
8. OCEAN MAIMNE......ereereeieeeeeeeeeeeieeeeseeseeseesssssessssssssssssenssnssssssssnsessensenses | wrenneerensennennens 1,952,951 | i 1,444,890
9. Inland marine........ 712,211,884
10. FiN@NCIAl QUATANEY.......cuiiiiriieieiiieeceeeises st sesssre s sssssssssssssssses | sesesesesesssssssssssssssssnsesssnssnns | sessssssssessssssssssesesssssnsesnsns
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.
12. Earthquake.......cccoovvveeveerriieeeesseeeiees .
13. Group accident and hEalth..............c.ccevcueiiiricricsce e eeeeieens | e [ e
14. Credit accident and health...........ccccorririninnnnssesesssese s
15. Other accident and health....

. Workers' compensation....

. Auto physical damage..........
. Aircraft (all perils).....

. International..
- WaITanty......o.coeccc e
. Reinsurance-nonproportional assumed property. N
. Reinsurance-nonproportional assumed liability...............cccooenicnieninneens

. Reinsurance-nonproportional assumed financial lines...........cc.cccovvvevreunnee.
. Aggregate write-ins for other lines of business

Other liability-occurrence..
Other liability-claims made.......
Excess workers' compensation I
Products liability-0CCUMTENCE. .........cererirerceerrseeee s

Products liability-claims made............cccruvrreiririireeeees
19.2 Private passenger auto liability
19.4 Commercial auto liability.........

. (22535)

3401.
3402.
3403.
3498.
3499.

Sum. of remaining write-ins for Line 34 from overflow page...................| ..
Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......cooviviiiininininns

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current

Year to Date

Prior Year
Year to Date

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. OCEAN MAMNE......eeereeieiie ittt
L INANA MAMINE. ... s
. Financial guaranty....

. Earthquake.........ccoevvveecnncccecnns
. Group accident and health...
. Credit accident and health............cccoeurererrreninesssee s
. Other accident and health..............ccoeeiiieieiiieciece e
. Workers' compensation....

Medical professional liability - occurrence....
Medical professional liability - claims made.....

Other liability-occurrence..
Other liability-claims made.......
Excess workers' compensation
Products liability-occurrence....
Products liability-Claims Made...........cceorrrrrrrieeerieeeseseee s
19.2 Private passenger auto liability............cccoevvrreeeerniceesseecessseees
19.4 Commercial auto liability.........

. Auto physical damage..............
. Aircraft (all perils).

o WAITANEY ..o
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability...........
. Reinsurance-nonproportional assumed financial lines.............cccocovrieririnnnn.
. Aggregate write-ins for other lines of bUSINESS...........covrvererernrnineeen,
L TOMAIS ..t

..71,690,519

....6,886,020
..61,432,456

............................... 105,445 548
108459243
. 1576,025
64.626,561
15315465
............................... 166,474,059

............................... 195,456,136

................................. 17,001,315
............................... 166,732,277

3498: Sum. of remaining write-ins for Line 34 from overflow page..........cccoeveevrenens [ ovreireireienccccccccne 0 [ o 0 |t 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34).....ccoiviiiiiiiiiiiininsninnes | o 0 f o 0 [ o 0
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Statement for September 30, 2016 of the AFFILIATED FM INSU RANCE COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 [ (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior.coo. [ covvneieineiens 23151 [ oo 149,529 | .o, 172,680 | ..o (T TN (ORI [T [ 19,591 | oo | e 145,341 [ oo 164,933 [ .o 2,616 | oo [CREE)) (1,572)
2. 2014 [ 35406 [ ..o 25,057 [ .o 60,463 [ .o 20,018 [ .o [ e 20,018 [ .o 17,195 | oo | cevienssisinis 23,250 [ .o 40,444 | ..o IR0 [QREILS) ) (1)
3. Subtotals
2014 + Prior....... [ oo 58,557 | ..ovviiiiniienn, 174,586 | ..o, 233,144 | i 26,194 [ [ 26,194 [ .o 36,786 [ ..o (V] I 168,591 [ .o 205,377 | oo 4,423 | .o, (5,995) [ oovveniiniiniinns (1,572)
4. 2015, [ 124,965 | ..o 50,082 | ...coocovninen. 175,047 | oo, 101,071 [ [ v 101,071 | oo 39,988 [ ..o [, 33,988 [ ..o, 73,976 [ .o, 16,094 | ..o (16,094) ] oo, (0)
5. Subtotals
2015 + Prior....c.. [ cooorininiins 183,522 | oo, 224,668 | ..o 408,191 | oo 127,265 | .o (] I 127,265 | oo T6774 [ 0 i 202,579 | v 279,353 | s 20,518 [ i [22{0S[0) ] I (1,572)
8. 2016, [ D, S D, S T .0, S T D0, ST R (213,056) [ .oovvicenines (213,056) [ ...ooovereienes D 0.9, SR [P 384,241 | oo, 13,555 | oo 397,796 | ..o D0, SR R )., SO [T XXX
7. Totals....oovreenns | v, 183,522 | ..o, 224,668 | ..o 408,191 | oo 127,265 | oo (213,056) [ ...covvovveirnnn. (85,79M)] cevoeverririna 76,774 [ .o 384,241 | oo 216,134 | v 677,149 | oo 20518 [ .o, (22,090)] ... (1,572)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ................ 1,479,589
| P 11.180 % | 2. ............. (9.832)%] 3. oo (0.385)%

Col. 13, Line 7

Line 8

4 o, (0.108)%




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

Explanation:
4. Thedata for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

2.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

A0 A0 AT O RS0 RD AR
=1 0 01 4 2 016 4 900000 3 =
A0 0 A0 R LA AR e
* 10 0142016455000 0 3 =*
AR AN AT O R BN LAV AROARL
=1 0 014 2 016 3 650000 3 =
AR RO AR STAOR LA AR o
* 100142 01650540000 3 =*
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, bbb A b S A eSS b s bR bR b AR A s b s AR bR bbb bbb bbb b s b s s s s tensetas | nesebensesstesssessesessesentesentesentens | sbebietes et sttt
2997.  Summary of remaining WIite-inS fOr LINE 29............iiiiiiiiieiieie ettt ssse s s ssesensnensnns | cressssssssssssssssesassersnsessnsernes 0 e 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
B204. ettt b et st et At s et e e At a bt b st e b et et et es et en s et entetentesentesensesntesntesantesaetensetas | eereseeiesintesetenstesaesensesensesentens | sesertesestes st es ettt ae s aenas
3297. Summary of remaining Write-iNS fOr LINE 32.......c.i ittt ens | enbsnesnesee sttt 0 s 0
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

0504. ..
0505. ..o
0597. Summary of remaining write-ins for Line 5

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. BEL BELGIUM..........ccccouerrvvr
58005. CHL CHILE.................
58006. TWN CHINA - TAIWAN..
58007. COL COLOMBIA........
58008. CZE CZECHOSLOVAKIA...
58009. EST ESTONIA................
58010. FRA FRANCE.....
58011. DEU GERMANY........cccoouvvinnenns
58012. GTM GUATEMALA..........ccooeneven.
58013. HKG HONG KONG.
58014. IND INDIA...........
58015. IDN INDONESIA...
58016. ITA ITALY ..o
58017. JPN JAPAN.......cccomvriinriiinriis
58018. MYS MALAYSIA.
58019. MEX MEXICO.........
58020. NLD NETHERLANDS.
58021. PHL PHILIPPINES..
58022. POL POLAND.................
58023. RUS RUSSIA
58024. SRB SERBIA
58025. SGP SINGAPORE...........cccceeooe.
58026. ZAF SOUTH AFRICA

58027. KOR SOUTH KOREA

58028. ESP  SPAIN
58029. SRl SRILANKA
58030. SVK SLOVAK REPUBLIC...........|.....

58031. CHE SWITZERLAND .. |... XXX | e
58032. THA THAILAND.......ccooomrrmrreeree| e XXX ] s
58033. GBR UNITED KINGDOM - ...67,486
58034. VIE VIETNAM......ccocovvvrmrrnrrrnen. I ST 134,725
58997. Summary of remaining write-
ins for Line 58 from overflow........ | ..... XXX i 789,337 | oo

Q16



Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOr YEAT. ... ssisinees | rebseississi st 0 | e
2. Cost of acquired:
2.1 Actual cost at time of aCQUISITION. ...........ccevveeeererrieriririeeeeeene
2.2 Additional investment made after acquisition
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS.........cvuvrrrierirsciseieiseieieiet bbb
5. Deduct amounts reCEIVEA ON QISPOSAIS...........c.euriuiuiiriieieiseieeseeseesee ittt enses | esbessessess st st st ssensen e nsens | ebsebes bbb
6. Total foreign exchange change in book/adjusted Carmying VAIUE. ...t | sesessssssssssssss st | et
7. Deduct current year's other-than-temporary impairment reCOgNIZEA. ... | e | eeer s
8. Deduct CUITENt YEAr'S EPrECIALION. .........c.. vttt | ansensssssns sttt sns st enenenenenenss | crerier s st
9. Book/adjusted carrying value at end of current period (LINESs 1+2+3+4-5+6-7-8).........cceuriririrnienieieienee e | ot [0 TR 0
10.  Deduct total NONAMItEA BMOUNES...........c.iuiiiiiiiiririecii bbbt | otbste sttt ensenensenss | crienes s st
11. Statement value at end of current period (Line 9 MiNUS LiNE 10)........cuiiiuiiiiiiiiiiieiieisieiet sttt snsssnseses | fontesnssssesnssesnsss st snssesnsenees 0 ] e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI..........c.curieuriuiiniriniieiririeieinis | et (01 TR
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIEION. ..........cuiuriirii bbb
2.2 Additional investment made after aCqUISItion............cccoveurinnieninnccneeeins
3. Capitalized deferred interest and other..............ccooevirninninnecninn
4. Accrual Of dISCOUNL.........cuieeirireissieeee e
5. Unrealized valuation INCIEASE (ABCTEASE).........cuuuiuiiieiiirirtieireie ettt s b ss bbb nas
6. Total ain (I0SS) ON QISPOSAIS......c.ervueuieireiiseiiieiiiei ittt bbb bbb s bbbttt ettt ssebessebanss | £enbessstessntesebassebassebessebassebassenas | £rebesebesetesetes et st s s s b s nbenas
7. Deduct amounts reCeivVed ON dISPOSAIS.........c.cruiuriiiriiiriieirieie ettt sttt sse b s sse s sensens | £ebesssinssebnssebsssebsstessesesnssenssenas | oebesebsssebssebes et st en bbb en b enas
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES..........c.vriiuriiiriiiriirierreceieees [ et | et
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESE.............cveerienenieninninns | et | et
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........euiueuiuriiieiiirieieieieiieissiesseseeseseieeseesseesseaees | frtsessissssssssessnssssssessessnsssensssenss | foneesisesssnessnssssessssesassessnsessssacas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....... | coooooivniniinicnisnieniennes 0 s 0
12, Total valUBtIoN GIIOWANCE. ..ottt | orbsts sttt ens e ensenss | crrererner e
13, SUDLOLal (LINE 11 PIUS LINE 12)...u.ceuceieiiiieiieieieieieeie et | bbbttt 0 [ 0
14.  Deduct total NONAAMItEA BMOUNLS...........ciuiiiiiiririiicceee et | srbsts st ens s enensenss | crsererier s
15. Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiiiiiiicii e snesnesnes | snessessesss s snesnssnssnsensensensenes 0 [ 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMbDEr 31 Of PriOr YEAT. ...t sstsssnes | eeeseesessesssseseessessessessensensensens 0 |
2. Cost of acquired:
2.1 Actual cost at ime Of @CQUISIHION. ...........veereeeeceecirciecree bbb
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........ccccocverererenencnencncencnnn JAY
4. ACCTUAL OF BISCOUNL. ......veeeeaiiic ettt st n et s s nnenseene e ssesseese s
5. Unrealized valuation iNCrEASE (AECTEASE).........c.ueuueuueurierieriireieireiei sttt s s | enbessess st ettt ns e ssens | ebsebes bbb
6. Total Gain (I0SS) ON GISPOSAIS.........cvuivrrriereireireieieiiei it bbbt | sebesb st sttt ettt | coet et
7. Deduct amounts reCeIVEA ON QISPOSAIS...........c.euriuriuriuiiiieeseeeeseessesee ittt nses | enbessessess et st st ss st s nsees | rebsebeb bbb
8. Deduct amortization of premium and AEPrECIALION. ............c.iuiuiiiiiririerireii sttt | srbessess st ess sttt | coei e
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............c.cuiiiiiiiiiiisseiseisiincissiensssesenene s | essessessessssssssessessess s | rereseses s
10. Deduct current year's other-than-temporary impairment FeCOgNIZEA.............cuuiuieiieiieiieieiseeiseeee e | et ensenenenss | creriesses s s s s
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)........ccvueimirvrirrirririirineiseneieens | e 0 [ oo 0
12, Deduct total NONAMIttEd BMOUNES...........c.iuiiiiiiriiieciciiee st | oebstb sttt sttt enensenss | ceieresser s sen st
13. Statement value at end of current period (Ling 11 miNUS LiNE 12)........ouiiiiiiiiii e | sessss st snsensensensenns 0 i 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar...........ccoucuvievievieieeiceiesse e ssieinees | seevesesssessssenas 2,214,945,730 | ooovverereie, 2,134,525,830
2. Cost of bonds and StOCKS @CQUITET...........coeviueiieeiiieiiie ettt st ettt s s snsesans | essssesssessesessesnes 435,540,037 | ooocvvereeeene 761,734,572
3. ACCIUAL Of GISCOUNL. ..ottt bbbttt | ebbesb s 686,828 [ ...ovevveviree 1,735,780
4. Unrealized valuation iNCrEASE (HECTBASE)..........cc.rveiriviieeiiireisiieisiie ettt st b st es s ssessnsens | evssessssessssesnsesanes 54,054,323 | ..cocvcvereeeee (21,124,739)
5. Total gain (I0SS) ON QISPOSAIS........c.vueviveiiieiiieieieicieee ettt sse sttt b s s snsenas | evnsessssessssessesensesnes 337,719 [ o 78,276,172
6. Deduct consideration for bonds and stocks diSPOSEA Of..........c.curiiirieiieiiececee ettt sssesnns | erereneen s 403,381,218 | oo 716,353,633
7. Deduct amortization of PreMIUML...........cccouieiiiiiiiiceie ettt ss st nsssensenes | evensesssessssessesessesnes 5167158 | .ocveveeieeeee 7,708,145
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c.vureriieimrinirieiseiseiscs e eeessesesesens | seseessssssssssassassessessessessssssssnens | coreensensensenssnsensensessessessssssssensens
9. Deduct current year's other-than-temporary impairment reCOgGNIZEM..........c.ouevieerieeriirieiricinicteneeesereee s | s seesnssesnseesnees | coersessssessnsesssesssnees 16,140,107
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccccevuerreerirerieieeeeiessesnens | cerveersseieienns 2,299,816,261 | ..cveveveveverernen 2,214,945,730
11, Deduct total NonadmItled @MOUNES..........c.viiieiiicre it esensene | fthstsshsnsehsnserssssrsnsernesennnsenssennss | cotbsssnesssnessseesns e s en e en e
12. Statement value at end of current period (Line 10 MINUS LiNE 11)......cvioiiiiieiceicsieseseeeie et eieneienessnenenensnsenes | ersssessssesessensees 2,299,816,261 | ......ccocuu........ 2,214,945, 730




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8).eruererererrerireriseericssseesiesssessssesss s ssssensssssssssessssssnsens | sessseessssnessnens 1,139,373,975 | vvvvrcirreriinnne 220,674,885 | ..oovvernerirriennne 118,429,080 | ..ooovvvrerirccrienens (365,901) | vvvovverrreirenns 1,167,421,320 | covvvorvvirneene 1,139,373,975 | oovvveecvrnens 1,241,253,879 | ovvvvrvrrinens 1,173,397,685
2. NAIC 2 ()i ssssnsssesssssessessessessessesssesnesnesns | sessessseseneeneeneens 174,294,389 | ...covvvviiiinns 16,613,030 | oo 22,346,311 | oo [(RE[07225X 72 ] I— 164,035,862 | .....ccvvverrirnnee 174,294,389 | ..o 166,758,476 | .....ccovvvevirnnee 175,015,245
3. NAIC 3 (8).rurermeerererreriseesssesiseess e ssssssnssssssses | seesssessssnesssssssseees 2,588,964 | ....coooerirereieriereiseninenns | e | e 21,391 | e 2,397,576 | coovorverrerireeriens 2,588,964 | ...ooovrrerirriis 2,610,355 | .ovooovvrrerirernins 1,175,473
4. NAIC 4 (). ss s sssesssssssssessssnens | sesssessssesss s sesssnens | fosesssessi e | e 525,349 | ..oocrerecricrineriens 525,349 [ ooorrvierirerrienienninenienins | e | e (U SRR
B NAIC 5 (8).1nvvererererireriseerisenssessiessss s esssensssenssnes | seessisesssesssessseessesss s | e | st nss s | et ennii | crssenese ettt ennes | rereb sttt ennses | et s (U RN
8. NAIC B ()..rerueeererereerieereeriseessessiessseessssessesessesssssessesssssesssensssenes | snsssssssessssssssss s ssssssssee | cosssssssssssssssssssssssssssssssssssens | cornssssosssssssssssssssssssssssessnee | covsssssessssssssse e | eesssesensssns s | srssesnee e | eoressse s 0 s
7. Total BONGS.....ceeriresrieessne s s sssnssssssssnssssssssssnes | sesssssssssassens 1,316,257,328 | ..o 237,287,915 | ovvveeiscrininiennes 141,300,740 [ oo, (WP ANAK)] 1,333,854,758 | ...cooovviriiineens 1,316,257,328 | ..o 1,410,622,710 | oo 1,349,588,403

PREFERRED STOCK
8. NAIC Tt sent s eneniens | seessise st | e | st | e ennii | cessieeese ettt enees | rensb sttt ennses | et s (U RN
9. NAIC 2uooieieesri st | e | e | s | et | cesseress sttt enens | reresi st | e nenes (U RN
10, NAIC 3iee ettt sssssnsts | stsessesesssssssessssesnsenssastassennes | sesessesesessesenetsssssanstsstastesies | sesessessessessesnsesesesesstssinntes | sesessessesses et esesesssesetentantne | sesestessessessessessessessessessesnenee | nernessesessensensessensessessensenenenns | ereeneensensessenetsst st nsensennennens 0 | e
11 NAIC 4t es sttt nes | rneess sttt ensnns | srtseens sttt ennns | seeeis ettt ens | sreeesss et | eeesreeet ettt ettt | etesi ettt es et enenns | st (U SRR
12, NAIC Bt es st nen st nes | onesss st | srisesss ettt ennns | sereis et ene | ettt | ereseeeeie ettt | enebe ettt | s s (U RN
13, NAIC B sess s esess s enenseesssenes | nssssnssss s s | eresssssssss s | censesssesssss e | e | snssosssesssnes e | cosneesssse s | e 0 s
14, Total Preferred StOCK........ o rwririeeeeeereeseereeseissiseissesessenseneessssesssssenss | ersesssssssssssssssssssssesessesseees 0 [ oo 0 [ oo 0 [ s 0 [ o (N 0 | oo [0 OO 0
15, Total Bonds and Preferred StocK.........cuurreiriensrinnsmeissinnssneisssnnssisnsene | serssesssssenees 1,316,257,328 | ....oooovvvrininienaes 237,287,915 | oovvveiscininiennes 141,300,740 [ oo, (WP ANAK)] - 1,333,854,758 | ...coooovirinineens 1,316,257,328 | ...cooovvienens 1,410,622,710 | oo 1,349,588,403

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....137,266,095; NAIC28§.......... 0; NAIC3S....... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S...... 0.




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Actsual Interest éollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, | s 134,516,423 |....ocoovvnrne. XXX ovvenerrisenienes | oorrissrissiineniens 134,516,423 [ ..o 103,849 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCembEr 31 Of PriOT YEAN..........cccviueiveiriieiriieseie ettt esenses | sesessessssessssesssseseses 39,309,005 | ..ovvererreeeeieee 51,378,310
2. Cost of short-term inVeStMENS ACQUINE..........coiviiiieiiieicieiesie ettt snsesns | sesessssessssessssessssesas 100,103,850 | .eovoveveeerereeeceeinea 4,822,649
3. ACCIUAL OF GISCOUNL.........oececeiiecctetee ettt ettt bt en sttt se bbb s s s s s et ssssnaesesassssnsetesssssnns | stetesesessssesesssasssetesesnaes 345,568 | oo, 216,033
4. Unrealized valuation iNCrEASE (AECTEASE)..........ceururerrerreireireieireireisetseeseesei sttt st st essessessensensessensensenns | oetsessessssesesesssssssssssssnesssssssnssnes | atsesssssnsssssssssss s sssessassessessensensenns
5. Total gain (I0SS) ON GISPOSAIS........cvuevrirrierieseireiscieieieieie ettt ettt ssensensensensnnnes | stbassastessessessessessessessessessessensensenss | eesessessessessessensensessensensensennees 190
6. Deduct consideration reCeived 0N dISPOSAIS...........cc.eurireurireiiiieiiieiiieieisie sttt ssnsens | ebessesissessssesesessesensees 5,242,000 | oo, 17,094,164
7. Deduct amortization Of PrEMIUM...........cccurieiiieieie ettt sss bbbt s st ense st s st ssnsans | abessntessessssessssesessessssessssessssassesasss | essessssessstessnsesnsessnsesnsnns 14,014
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............c.vuiiiiiiriiriiiriescirienciniiseeneeeeeeseeseees | ettt | eeesesessessses ettt enensees
9. Deduct current year's other-than-temporary impairment rECOGNIZEM...........cururrrmermrreireieieereeeeeeeeeeeeereeneessesnees | et ses s ssesnssnens | fonssnssnssnssnssns st snsensansenssnsens
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-7+8-9)........ccccovrrrvrmmrninnrnincninenines | v 134,516,423 | ..o, 39,309,005
11. Deduct total nonadmitted @MOUNLS............cccciuiiiiiiiiiciisr s | fbstt st | srbesb bbbt
12. Statement value at end of current period (Line 10 MiNUS LiNE 11)......iuiiiiiiiiiieiieiieiieisisicisise e snsnsssnsssensssenes | aressssssssssssssessssenans 134,516,423 | oo 39,309,005

QsIo03




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........cccuiviuriciiciice ettt snaes | erebessbes s essaenas 3947578 | v 23,430,520
2. Cost 0f cash eqUIVAIENTS ACUINET............civeiieeicieicieie e b s snsens | ebesessesssses st e ssss st sebes 53,736,106 [ ....cooovvrverereieriicinns 3,518,632,982
3. ACCTUAI OF QISCOUNL.......couviiirriiiir ittt | rebsebses bbbt 8,792 [ oo 7,383
4. Unrealized valuation INCrease (ABCTEASE)...........cvuveeuirerieeiee ettt ass s ssssesnes | sresissesssesesesse s ssssessssessssessssessesesses | seesessesessessssessssesssse s st st s b s ebessesaes
5. Total gain (I0SS) ON AISPOSAIS.........cccvurviiiriireiiiiciiiie et sss sttt st b s s s ssessnaes | evssbssssssssessssessssebssse s s e ssnaenans (7,998) | w.voeveeeeeeeee e (7,262)
6. Deduct consideration received 0N QISPOSAIS..........oviueuririirrreiniiiriereestsisiseesssssessssessssssssessssssssssssesssssssssssseses | nesesesessssssesessssssssesssssnses 54,934,805 | ...cooovrerererreerins 3,538,116,044
7. Deduct amortization Of PIEMIUM. ..ot sss st sssnsns | neeseessssnssnsssssssssssssssssssssssassassassessans | woeesossossssssssessassessassassassassessassessessesnns
8. Total foreign exchange change in book/ adjusted CaTYING VAIUE...........c.ccccuieirieeiiiicrie e eieneiens | ettt sssesessses | seesesesessesssses st sssse bbb bessesaes
9. Deduct current year's other-than-temporary impairment reCONIZEM.............cvruriiiriiirieiiciieeerieriees | s ssrsnnrsnes | eoessssessnses s er st ss st ee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccccccerrerrerrierieiieiiis | crveieiesiesese e 2,749,673 | cooveveeeeeeeeeeeeee e 3,947 578
11. Deduct total NONAAMItEd BMOUNTS...........oveirrireiieeieie ettt ss s s esessessessesses | neessesessesssesessssseseseesesseesesseesnssnesnssnes | cossosesnssnssnssnssnssnssnssnssnssnsansansensensessns
12. Statement value at end of current period (Line 10 MINUS LINE 11)......voiiiiiiiieiiscseesiessesssiesenssienes | ceerisiesiesesseessessssessssessssenes 2,749,673 | .o, 3,947,578

QsI08
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Sch. A-Pt. 2
NONE
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NONE

Sch.B -Pt. 3
NONE
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NONE

Sch. BA-Pt. 3
NONE
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828  J2 7| UNITED STATES TREAS.......ccoiiiiiiiimeiieeisieesssessessssssesssessssssssssssssse st sssssssssssssssesssesssssssanes | oeeesneees 08/11/2016.... | MORGAN STANLEY........ccoorremrrreriririreeserieerienseneseenns 161,094 | s 4,000,000 39,341 1FE
912828 R3 6| UNITED STATES TREAS.......couiiiiiiiieiiesiiieisssis st st sss sttt | sienssssens 08/01/2016.... | BANK AMERICA MERRILL 21,240,117 | oo 21,000,000 | oo 72,551 |1FE .o
0599999. Total BONAS = U.S GOVEIMMENL.......vuureusieeiisiieseree s taisssssese et ss s8££ fh £ R bbbkt 25,401,211 | oo 25,000,000 | .o 111,892 XXX
Bonds - All Other Government
135087 A8 7 [CANADA GOVERNMENT ittt Cuve 09/13/20716.... | VARIOUS.......oooiiiiiimiisieiseiie i ssss ettt ntes | nebsessbess bbbt ssnns | neissssesssesss s sseesas 2,348,516 2,321,000 7,671 | 1FE
135087 B3 7|CANADA GOVT Cuee 09/19/20716.... | MILLER TABAK........correruieumiemerssereseseseessessessse s sss et sse sttt sssessss | sisesssesssasessnssssessesssesssesssssssnns | srsesssessssesssesssssssnsssns 349,571 | oo 345,000 236 |1FE
135087 D5 0|CANADA GOVT.... Cuve 09/15/20716.... | VARIOUS.......oouiirmrirmiimeiseiie sttt nbes | Hinebsee st s bbbt enssens | nsiseises st 3,233,729 2,923,000 16,510 [1FE ..o
135087 E2 6|CANADA GOVERNMENT .ottt Cuoee 09/09/2016.... | VARIOUS.........coouiiirririmimiiieiissiiesiesisssssessessse e ssesesiesssesss s 28,742,198 | ) 6,673,000 6,464 | 1FE
135087 E5 9|CANADA GOVERNMENT 09/15/2016.... | VARIOUS. ....1,698,199 3,188 | 1FE
135087 E6 7 |CANADA GOVERNMENT 09/19/2016.... | VARIOUS ...952,526 3,810 | 1FE
135087 E7 5|CANADA GOVERNMENT. 06/29/2016.... |NBCS SEC ....3,776,583 1,687 [1FE
135087 F2 5|CANADA GOVT.... Curee 07/26/20716.... | VARIOUS........ooieriiimiimeireiie st iss st sss bbbk nbes | finebseesb s bbb srens | nsisssbes b ess e 4,265,597 | ooovverieeii 4,238,000 | oo 12,534 [1FE i
135087 F3  3[CANADA GOVERNMENT Lottt Cuoee 09/13/20716.... | SCOTIA. ...ttt ennts | Herestsenes bbbttt | ebosesssesss st 994,300 | ..o 1,000,000 938 |1FE
135087 F5 8| CANADA GOVERNMENT .......oiitiiirietmiimeimseisssessesssss s es sttt nsens Cuee 09/16/2016.... | VARIOUS.........oorimiererimeineiisrisessisessss et ....2,380,402 2,379,000 947 |1FE
135087 F6 6|CANADA GOVT.... Cuees 07/15/2016.... | SCOTIA BANK ......vuiiiiiiieiieistiee ettt nssninine | cesestssssssssesiesbsssenssssnssensenes | soesssssnsssesssssessessenes 1,085,206 1,087,000 1,117 [1FE
135087 YL 2|CANADA GOVT.... Cuee 06/30/2016.... | DOMINION SECURL........couirumririmiiereriseisersessissssessssisssssesssssss st ssss s sssessessssessesensssnes 002,323,636 | ..o 2,170,000 8,843 | 1FE
135087 YZ 1[CANADA GOVERNMENT Lottt Cuve 08/23/20716.... | VARIOUS........ourerietmeiseiseitesessees s esss etk seb s snb s | Hanebsesbess et s st ensnens | bneisessesssness e sseenas 2,704,942 | oo 2,430,000 | oo 12,320 [1FE ..
135087 ZJ 6|CANADA GOVT.... Cuovvren 09/13/2016.... | VARIOUS.......oovvirieiieieieiissiesisis st essesssenes W 13TA38 | 1,222,000 9,428 | 1FE
135087 ZS 6|CANADA GOVT.... o 08/18/2016.... | RBC DOMINION......euveuieeeessenssenesseesssesssesssens st sesses sttt | erensenssessssnssssnssens s senssnnssnns | srssessssssssesssssesssnsnnssnns 234,135 | i 165,000 1,313 [1FE
1099999. Total BONAS = All OthEr GOVEINMIMENL...............oeviveeeriieieieeieteeieieeeteetetevese et teeetesesae s sstesesesaesessesaessssstesasesasesssesesesessasesssssesesassasasens  auassesesesssassasassesesasasassasassssesssasaesasnsseessans 34,460,678 |........oooevvvrerrnnn 33,355,000 | .ooovecervrercieiiriie 87,006 XXX
Bonds - U.S. Special Revenue and Special A it
544552 ZD 7|LOS ANGELES CA HARBOR DEPT.......ccoiiuiiuiimneriseiseesssisesssssssssesssseesssssssssssssesssssssssssnsss | oesesneees 09/15/20716.... | RBC CAP.......ciuiitreiireireisssissesie st s es bbb bbbt be | Hbiesbses b es s b b s s eesnntinns | ebssesssessseess s 878,325 | ..o 750,000 1FE
592250 AJ 3| MET PIER & EXPOSITION AUTH.....cooiiiiriiriiiiceenisisesnsssissssessesssisssessssssssssssesssssessessssssnss. | oessnnses 07/20/2016.... |MORGAN STANLEY .......ovuriirriiriiieiiiesisssisssises st sssss st ss st sssssssssssnses | siesssssssasssssssssssssssesssessssssssnns | sisessssmsssosssnssssnssnsssns 392,938 | .o 350,000 1,944 |2FE
745190 ZP 6|PUERTO RICO HIGHWAY & TRANSPRTN REVENUE...........oovtieiieieirerissrieniesesseesssnsssssnnes. | neereens 08/09/2016.... | BANK AMERICA MERRILL..........covvuiirriieiieessiesiecsss s sss s sssssssssssssss. | seessssssssasssssssssssssssesssesssssssnns | svsesssesssessssssssssssssseens 157,947 | v 150,000 897 | 1FE
74526Q PS 5|PUERTO RICO ELEC PWR AUTH PWR REVENUE.........c.costuiiiniiiiieieisseisiiessssssssisssssnnes | cesesiinns 08/09/2016.... | BANK AMERICA MERRILL..........ovoreeerreseieeerieseieceiessesssessess s sssssssssessssessssssssssesssasssssesses | seeesssessssssssssssssssssssesssasssssssnss | sveesssesssesssssssssssssssenes 911,430 | v 850,000 5,082 | 1FE
91514A ES 0| UNIV OF TEXAS TX UNIV REVENUES........ccociiiiiiiimiiniinsiisnnienisssessssisssnssenssssssenssssssssssnssnens | onsesenes 07/08/2016.... | RBC CAPITAL ..1,880,580 | i 1,500,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment ...4,221,220 ..3,600,000 XXX
Bonds - Industrial and Miscellaneous
46625H RV 4 [ JPMORGAN CHASE & CO....cvvorririrmriniriesiesiseisessssssssssessessssessssssessesssesssssssssssssssesssessses | sosessones 07/14120716.... | JP MORGAN........ooceuurtaiiresiseetseeise s s st sttt bbbt sas e | Hesestsenss s bbb snnenes | ebssesssesssnessesesens s 997,840 | ..o 1,000,000 1FE
50116W AD 7|KUBOTA CREDIT OWNER TRUST ......couiiriimerieiireiseeiseisessssssessses s ssssssssesssssnsss. | oesescees 07/26/20716.... | JP MORGAN........oucouirmienitieiineessseise stk nssens | Hinebsesb s bbbt n st ensrens | nsissssee st 3,499,185 | .oooreeeieiii 3,500,000 1FE
693304 AU 1|PECO ENERGY CO....ovvvirrirririiiiiniiieiisesisseissiessssessessssssssssesssse st ssssssssssesssenssesssssssnns | soeeesnenes 09/14/2016.... | MORGAN STANLEY .......cocirimrrimriiririeiserissrienieneseeens ....1,999,440 2,000,000 1FE
92890K BA 2| WFRBS COML MTG TR....ocvuuiirrireiieneisesisesiseesseissessessesssess s sssesss st sssssssssssssas | woesesncees 06/29/2016.... | WELLS FARGO....... ....3,679,072 1,393 [1FE
94989W AS 6| WELLS FARGO COMMERCIAL MORTGAGE TRUST ......ccoviirirrierireierissississssssssesssssssensns | sessessnes 07/20/2016.... [ WELLS FARGO.........ovurriiieririireisiieiesisissisesss sttt sssesssssnnss. | sissssssessessnssssssessesssssesssnssnsses | srossessssssessessasssessssanes 984,586 2,217 | 1FE
06367X VK 4| BANK OF MONTREAL.......cooutitiieimrimeeseiieesie st sssessesssesse st ssssss st ssnns Cuvee 06/24/2016.... | DOMINION SECURL........couuivmmrimieiiermniseineriessisessesssss s sssssssssss st ssssssssssss st sesssssnsssnes ....5,958,233 5,900,000 27,350 |1FE
064151 BL 6| BANK NOVA SCOTIA HALIFAX ..ottt Cuee 06/29/2016.... | T D SECURITES........coutieiiuiiieiisesiseisesisssse st es bbb bbb snies | nebseessesss st esssens | nsissssesss st eseenas 1,909,307 | covverreieiniieiienns 1,870,000 2,183 | 1FE
07813Z BU 7 [BELL CANADA........cooiiriririreriseriesienessesesissnsensnenes Cuee 08/09/2016.... | MR BEAL.......oivimrirrimiierieeiieeiesisesessessisssiessesesssssessessssesssenes ...2,994,120 3,000,000 2FE
11282Z AL 2|BROOKFIELD REN ENG 08/09/2016.... | T D SECURITIES ....2,498,750 2,500,000 2FE.
135952 76 6|CIBC 08/24/2016.... | T D SECURITIES ...1,192,308 .1,175,000 2,740 |1FE
135962 DN 2|CIBC 07/07/2016.... | CIBC......... ...2,998,710 3,000,000 1FE
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23384N AV 9| DAIMLER CANADA FINANCE...........cccoiiieiitiiieieieiisiese ettt bessss [ 07/05/2016.... | TD WATER......coiiriieieieisiesnisiessssiesessssesesssssssnsenes . 2,499,300 2,500,000 1FE

25675T AD 9 |DOLLARAMA INC Cuvee 07/19/2016.... |W D LATIMER........cvvvmirrrireirerieeiserierieseseenns e 1,765,000 | o 1,765,000 2FE

292502 AV 0 |ENBRIDGE PIPELINES. Cuvvr 08/04/2016.... | NATIONAL BANK.......ouivuiiiiireriiiiieiisisiesiei sttt sbns | shsbenssessessss st essessssenssssensses | sresssesssssessessasssessssanes 455,959 | Lo 456,000 2FE.

34527A BD 1|FORD CR CDALTD Cuoee 08/10/2016.... | WOOD GUNDY.... ....2,381,696 2,300,000 2,332 | 2FE

34527A BQ 2|FORD CR CDALTD 07/26/2016.... | RBC DEXIA.. ...257,810 .250,000 968 | 2FE

45823Z AA  0|INTACT FINANCIAL CORPORATION Cevvr 06/29/2016.... | T D SECURITES........ciuiiiiiiiiieieiiciesisiseesie s sssensns | sesessssssssssessessssssessssssssessnens | sonessssnsssessasssessessnes 1,108,250 21,000,000 | oo 18,379 [1FE .

45823Z AC 6|INTACT FINANCIAL CORP Cuee 06/29/2016.... | T D SECURITES.........cootiiimmerirerireesieissessessesss s ssssessse st seses st ssssse et ssesssesssns | sisesssesssssesssssssessesssesssesesssssnss | srsesssesssnesssesesssssnsssn 845,055 | ..o 750,000 | cooovvveeerierieeieeiens 13,327 [1FE e

70632Z AA 9 PEMBINA PIPELINE CORP.......ccooitiiiiuiiieisiieetse s bbb Cuve 07/26/20716.... | RBC DEXIA.......couiemiemiireiieiineisse st ssees | finebsesbes st ensrens | esisssses s ess s 1,096,790 | ..oovonviciriiciis 1,000,000 | .oooocverrereirreieieeins 16,345 [2FE.....cccoovirircri

780086 MZ 4| ROYAL BANK CDAL.......cciiiiimiimiimtiiiii it ssess bbbt Cuoee 09/07/2016.... | RBC DEXIA.........vvurimirierierirrirsiiesiensniesiesesseens ....2,000,000 2,000,000 1FE

86721Z AM 1[SUNCOR ENERGY INC 09/08/2016.... | WOOD GUNDY.... ....1,745,643 2FE.

86721Z AN 9 [SUNCOR ENERGY INC.. 09/08/2016.... | WOOD GUNDY. ...524,475 2FE

891160 LV 3|TDBANK 09/20/2016.... | VARIOUS ....4,469,959 3,406 | 1FE

892329 AP 8| TOYOTACR CDAINC | Ces 09/01/2076.... | WOOD GUNDY.......couiiuiermrirmrimeiseessestsae st essessssssss st esssas s bbb bbb sssbnns | Hbsesssesssaessssssssssest s eessansianns | sesesssesssesssssessessnsess 309,202 | ..o 303,000 1,999 [1FE

25156P AV 5| DEUTSCHE TELEKOM INT FIN Reie 09/13/2016.... |RBC CAP......cc.cvvvvrnc ......2,499,850 2,500,000 2FE
3899999. Total Bonds - INdUstrial And MISCEIIANEOUS................ccceuiiieererieiteieietetete ettt ettt st tese s esaetesestetebesaesesanseeesesssaesesnses  etesessssesessssssesessssetasssssesssassetasnsseesassnaesanan 50,670,540 | ...ccovverrrerernnnean 49,758,000 XXX
8399997. Total Bonds - Part 3 114,753,649 111,713,000 XXX
8399999, TOtAl BONMS.......uveuieieieiiiesirisseisseis st 114,753,649 111,713,000 XXX
C Stocks - Industrial and Miscell

00206R 10 2| ATAT INC ..ot | crsenisins 08/19/2016.... | JP MORGAN.......ccoiiirmirreiriieisrisssisssssesssssessessssisess s sssssenes 50,000.000 | ..ovovreevriiriirieierein 2,039,365 XXX |

00971T 10 1 [ AKAMAI TECHNOLOGIES.........ovuutemmriiirierieiseesessssssesssesssssessssssssessessssssssssssssssssssesssnsssns | cessessnnss 09/06/2016.... | DEUTSCHE BANK.........ovuuiiuiirerireesesiseise sttt 40,000.000 | ..oovovrrrrerenrreireenns 2,222,132 XXX u

01626P 40 3| ALIMENTATION COUCHE TARD.......comiuiiiiriiernniiserisicsesssisssssssessssssssesssssessesssssssssesssssnnss | vessessees 06/24/2016.... | T D SECURITIES.......coviieeiieieieirieiese sttt sesees 1,249.000 65,925 XXX L

032511 10 7| ANADARKO PETROLEUM CORP  .....cevumriierirrinirinriseriesesessssesssesessens .| 09/13/2016.... | BONY... 75,000.000 XXX L

036752 10 3|ANTHEMINC ettt | oeereees 09/13/2016.... | BONY... 15,000.000 XXX L

053332 10 2[AUTOZONE INC......cooviriirriiieirerisisisseie st esssssessesssssssnsessns | oessansnes 08/29/2016.... [BONY....coovrrviirerrririririnnns 2,000.000 ....1,505,227 XXX |

060505 10 4| BANKAMERICA CORP NEW.......ccoiimiriiiiieieeieiseessssesssesssssesssssssssssssesssessssssssssssssssnssessnns | onseseees 08/01/2016.... | BONY...covvvrrerrrnrrrcrirns 300,000.000 | ..ooverrrererrerrierinnes 4,370,850 XXX L

126650 10 0 CVS CORP......oiiiiiiii ittt bbbt | cisnsiins 09/14/2016.... | BONY...oovvvrriiiriieciins 50,000.000 | c.oovvvrrerriieiirriins 4,568,895 XXX L

151020 10 4[CELGENE CORP oottt et ssssensenins. | cesesinnns 09/13/2016.... | BONY....ovvorierrririrrcrienes 18,000.000 XXX L

156782 10 4 |CERNER CORP. . 06/30/2016.... | DEUTSCHE BANK.......couivmiimririeseisseise sttt nsenen 50,000.000 XXX |

192446 10 2| COGNIZANT TECHNOLOGY SOLUTION.......comimiireririierniisisisieiensssessssssssssssessssssssessssssssenss. | eensnsenens 09/13/2016.... [BONY ..o 40,000.000 XXX |

294130 10 3| ENVISION HEALTHCARE CORP .....cooivimiemriirieniesisseesessssssessesssessssssssssssesssesssesssssssssssnenes | sevsnsinns 08/17/2016.... | BONY....ovvorverirerrrrerinns 140,000.000 | oooovernerrrererieeinnes 3,076,388 XXX L

42809H 10 7[HESS CORPORATION ottt nsinne | cisnsiines 07/28/2016.... | VARIOUS.......oooiiiiiiiieineiieeiieeiiss st 100,000.000 | cvoovernerrireiieiins 5,144,350 XXX L

49456B 10 1{KNENERGY INC oottt | soeeesecees 07/29/2016.... | BONY....ovvorrerrrrnrrrerienns 50,000.000 | ..ovveurvencrieriiirienes 1,015,060 XXX L

548661 10 7|LOWES COS INC.....otruuiimmiirerireiseesssise sttt | seeesseens 09/13/2016.... | BONY....oovvvrrirrrinriscrinns 115,000.000 ....8,604,583 XXX L

61166W 10 1| MONSANTO CO NEW. ..ottt st ssssssesssssssssensessnsss | sessessanes 09/06/2016.... | VARIOUS........oooiiriiiiiieiiieierisiss st sssssenes 40,000.000 ...4,238,472 XXX |

654106 10 3| NIKE INC ..ottt | seentenes 09/13/2016.... | BONY....ovvorierrrenrrrerinns 35,000.000 | coooveevrernririierienns 1,942,437 XXX L

674599 10 5| OCCIDENTAL PETE CORP DEL.......ccoiiiuiimiiuiiieiieiseisesisssse s esssssssssssssesssssssssssssssensss. | oeseseees 09/14/2016.... | BONY...oovvvrrirririieciies 30,000.000 | coovvvrrerciiriiieriins 2,191,470 XXX L

68389X 10 5| ORACLE SYSTEMS........oooiiirinirieeieriseisesisesiesiessseessssssesse st ssessessssssessssenes | soesesncnes 09/13/2016.... | BONY....ovvorverrinrrrcrines 80,000.000 | ..ooveeuvenrinriierirenes 3,223,164 XXX L

858912 10 8|STERICYCLE INC oottt | eeeeiieens 07/27/2016.... | BONY....oovvvrrirerinrinciines 25,000.000 ....2,666,205 XXX L

872540 10 9|TJX COMPANIES INC .109/23/2016.... | DEUTSCHE BANK......ccoiiririiriiiiieiiisisesie et 40,000.000 XXX |

913017 10 9| UNITED TECHNOLOGIES CORP........ceverierrrimirieriesireseseessessssssssessesesssesssssssssesssesssssesssssnens | soeeesneees 09/13/2016.... | BONY....ovvorverrrirircrines 15,000.000 XXX L
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92343V 10 4| VERIZON COMMUNICATIONS........coiiiiireriiieereninisesssieissssiesssssssessssissssssssssssssssessssssessessane | nessessanes 08/18/2016.... |MORGAN STANLEY.........cocevrieiireriereieirsieseeiesiesiessinnns 40,000.000 | .oovrereriinirieiennes 2,106,808 XXX

92532F 10 0 [ VERTEX PHARMACEUTICALS INC ....cvouiirriivienieeiesiseessssssesiesssesssssssssssssssessesssssssssssnens | cosnessnnns 08/29/2016.... | BONY....coevvrrerrrerrrrerirnns 17,100.000 | ovoonerrnrrcererieeiinns 1,671,784 XXX

94106B 10 1| WASTE CONNECTIONS INC......ouuiivuiiriircirniiseissiseeiiesssssssssissssssssessssesssss s ssesssssssssssnes | esesneees 06/23/2016.... | WACHOVIA........coooiirriiieineineiissies e 837.000 75,812 XXX

GO177J 10 8| ALLERGAN PLC......ooiiiiiiiiiiieiiericeie ittt ssssssennnes | sevissnions 09/21/2016.... | BONY....ovvorrerrnrrrcrines 7,000.000 XXX

112585 10 4 |BROOKFIELD ASSET MANAGE 06/24/2016.... | VARIOUS. 1,577.000 XXX L

13645T 10 O CANADIAN PAC RY LTD....ouoiieiiiiieiieiseissistie sttt ssssss sttt ssssnn O 07/21/2016.... |RBC DEXIA........evmeieiierieieiesieie e ines 242.000 XXX

15135U 10 9|CENOVUS ENERGY INC oottt sttt Cuee 08/10/2016.... | VARIOUS........ooriimrimririieriessieessesissssse s ssse st esesssssse s sssesesssans 5,882.000 XXX

351858 10 5|FRANCO NEVADA CORP......cccovvitrimrireiinsieesieeiseisesissins A 06/24/2016.... | VARIOUS........ooriiiiiiiniieiieeiieeeiss st 1,569.000 XXX

39945C 10 9|CGI GROUP INC Cuoee 07/27/2016.... | TD WATER......cooririerinrieeienisseiesiessiesiesissessssssiens 1,137.000 XXX

458237 10 6| INTACT FINL CORP SUB RCPT......etuuiermrimeimermeiiessenssesiseessssssssssse st ssssssssssssssesssessssnsas Cuee 06/24/2016.... | NATL FINANCIAL SERV........coccorerrrirrrnerienes 740.000 XXX

68272K 10 3|ONEX 06/27/2016.... | VARIOUS 1,381.000 XXX

73927C 10 0| POWER FINANCIAL CORP  ....iviuieiictiesiest sttt Cuvee 08/29/2016.... | VARIOUS 3,206.000 XXX

739721 10 8| PRAIRIESKY ROYALTY.....oiuiiiiiimiimeiseiiessiss st essssse st sb bbb Curee 09/12/2016.... | VARIOUS.......couriiiiiinineiiesiieeeiss st 1,983.000 XXX

780087 10 2|ROYAL BK CDA MONTREAL QUE.........cccovvviriririerinnrirerienes Cuoee 08/29/2016.... | SCOTIA 3,253.000 XXX

828336 10 7| SILVER WHEATON CORP.........cooiimiimmrirereieesenisssise ettt enes Cuee 08/10/2016.... | VARIOUS.......cooriimrrmrimeimeieeesieesesisssssessessse st ssssse s ssssssnans 4,784.000 XXX

893530 10 7| TRANSCANADA CORP......iuuieuitsieissieesstisseis sttt bbb Cue 08/08/2016.... | VARIOUS.......oooieiiiiisisseississsssessssess sttt 3,040.000 XXX
9099999. Total Common Stocks - INAUSHriAl NG MISCEIIANEOUS..........uuiiiieiiiii ittt ehseh sttt .71,476,909 XXX 0 XXX
9799997. Total COMMON STOCKS = PAM 3........coouiiiiiecieieiiteieicctee ettt sttt eaea et s et etes s aeaenensetetess tetesassesessssesesesassetanssseses  tevassesassssesesesassesasssetesessetesassssetesnsntesanaseees .71,476,909 XXX el 0 XXX
9799999, TOAl COMIMON STOCKS. .........cuvviieeirieceiieeceeietevce st et tes st es et tese st eseseeaetesasassesenasessssasassansasasssansssansanes | eavtssssesesesasasssssssassesanas | atesessssesisasassssasssensesasassassesansssasantasnssenssans .71,476,909 XXX e 0 XXX
9899999. Total Preferred and COMMON SOCKS. .. ...ttt sss e ers sttt fefeEE R eE s E bR b st e £ et eaE e e bbbt .71,476,909 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks............cc.ccvunene ettt e te | eeiebeaete s st a s s et enies | e4setesesie st n s s s ettt s e 186,230,558 XXX 299,460 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Bonds - U.S. Government

36207K  WC 0| GOVT NATL MTGE ASSN.......ccccooommrvnrrnmnrivncrivnennnnns | - | 09/01/2016. | MORTGAGE PAYDOWN 730 730 727 730 0 730 0 36 | 09/15/2029.... | 1..oeveeeae

912828 LJ  7]USTREASURY. . | 08/01/2016. | JEFFERIES & CO. ....16,269,141 ....15,000,000 | ......... 15,318,070 | ......... 15,130,675 (20,150) (PNESI0) ) R [ 15,110,526 | ..o v 1,158,615 | .........1,158,615 | ....... 524,330 |08/15/2019.... | 1FE...
0599999. Total Bonds - U.S Government. ....16,269,871 ....15,000,730 | ......... 15,318,797 | ........ 15,131,405 (20,150) 0 (20,150) 0 | o 15,111,256 .0 ] 1,158,615 | ... 1,158,615 | ... 524,366 XXX XXX
Bonds - All Other Government

135087 A4 6| CANADA GOVERNMENT.. C| 08/09/2016. | NBC CLEAR. 4,352,200 4,308,000 4,367,259 .(13,217)|. (13,217 | .. 4,354,042 (1,842) (1,842) 09/01/2017....

135087 B8 6| CANADA GOVT. C| 07/05/2016. | T D SECURITES. 2,842,400 2,750,000 2,841,163 (4,909) (4,909) ....2,836,254 6,146 6,146 03/01/2019.... | 1FE..

135087 D3 5|CANADAGOVT e C| 09/08/2016. | VARIOUS..........cooovvemrerreinnreeninnnenns [ cvmveverreresesssnesessnenne | vevevenens 1,531,743 | ........... 1,225,000 | coovoreee 1,416,141 335,691 (1,584) (1,584) 1,414,209 | e w7834 | 117,534 ...21,564 |12/01/2048.... | 1FE..

135087 E5 9| CANADA GOVERNMENT C| 06/14/2016. | DOMINION SECURL.........coorivcricircscncs | covressssscsssssssssiscsssisins | v 1373412 | oo 1,364,000 | ..ooovevens 1,365,626 361,379 49 49 ....1,365,828 7,584 7,584 ....16,916 | 09/01/2020.... | 1FE..

135087 E6 7 | CANADA GOVERNMENT C| 08/04/2016. | VARIOUS 3,045,895 2,930,000 2,922,487 142 142 2,922,629 cerenern 123,266 | e 123,266 ....26,662 |06/01/2026.... | 1FE..

135087 F2 5| CANADA GOVT C| 09/08/2016. | SCOTIA.....oovvvvverercrererererereneeereneneneeeeees | covsisisisisssssssssssssssisiss | cvvvevesens 4,017,600 | .oovvveve 4,000,000 | coovoveven 4,026,776 (848) (848) ..4,025,928 (8,328) (8,328) ....15,986 | 03/01/2021.... | 1FE....

135087 ZJ 6| CANADA GOVT C| 07/19/2016. | W D LATIMER. 496,941 ...442,000 ...469,183 ..461,508 (1,886) (1,886) 59,622 37,319 37,319 9,190 | 06/01/2021....

135087 ZS 6| CANADA GOVT €] 08/09/2016. | VARIOUS.........crvvvveiinnncrinieiisissnnens | oonsnnsesssessssssssnsesniess | sveesnenens 1,369,250 | ..oooooveeeen 950,000 | ..o 1,311,284 (987) (987) cooneennn1,310,297 58,953 58,953 6,760 [12/01/2045.... | 1FE..
1099999. Total Bonds - All Other Government. <0 19,029.441 | .......17,969,000 | ......... 18,719,919 | ..........1,158,578 (23,240) 0 (23,240) 0 [ . 18,688,809 20 ] 340,632 | e 340,632 | ... 154,015 XXX XXX
Bonds - U.S. Special R e and Special A

3128H6 MY 7 |FHLMCPC . | 09/01/2016. | MORTGAGE PAYDOWN 43,723 43,723 44,494 43,822 (99) (99) 43,723 (VR 1,284 | 08/01/2018.... | 1......c.c.c.

3128K7 U5 5|FHLMCPC . 1 09/15/2016. | MORTGAGE PAYDOWN........covcveviens | corrrmrenmeerenmeennesinees | cvoreeereninns 109,689 | ..ccoovens 109,689 | ..ccoovs 104,839 | .ccovr 108,193 1,496 1,496 ...109,689 0 3,686 | 09/01/2035.... | 1...vvvveneee

3128KG  FP 8 |FHLMC, . | 09/15/2016. | MORTGAGE PAYDOWN 1,649 1,649 1,695 1,649 (1) (1) 1,649 0 77 [11/01/2036.... | 1...oveveeene

3128LB  AZ 1 |FHLMCPC . | 09/15/2016. | MORTGAGE PAYDOWN 3,183 3,183 3,390 3,180 3 3 3,183 0 05/01/2038....

3128M4 CP 6 |FHLMC PC . 109/15/2016. | MORTGAGE PAYDOWN. 33,173 33,173 32,463 32,996 177 177 33,173 0 12/01/2036.... | 1.ccovveeee
3128MM  CK 7 |FHLMC PC . 1 09/01/2016. | MORTGAGE PAYDOWN.........coovvvrens | womrrmveremnmvernseneeinnns | cooevevenenns 108,559 | ...oovvvenee 108,559 | ...oovvovnee 108,856 | ....ooveouvee 108,585 (25) (25) ...108,559 0 09/01/2020.... | 1.....ccenene
3128P7 BH  5|FHLMCPC . | 09/15/2016. | MORTGAGE PAYDOWN 34,220 34,220 34,664 34,281 (61) (61) 34,220 0 | e 1,299 [12/01/2025.... | T..covveveeene

31287 CB 7 |FHLMCPC . | 09/15/2016. | MORTGAGE PAYDOWN 45,757 45,757 47,008 45,869 (112) (112) 45,757 0 [ oo 1,982 [02/01/2026.... | 1.............

3128PE 4N 5 |FEDERAL NATL MG . | 09/15/2016. | MORTGAGE PAYDOWN 22,736 22,736 23,155 22,780 (44) (44) 22,736 0 984 [10/01/2021.... [ 1...ccoceeeens

31292L DN  2|FHLMCPC . 109/01/2016. | MORTGAGE PAYDOWN. 1,129,642 1,129,642 1,232,016 1,154,142 (24,501) (24,501) 1,129,642 0 38,307 |07/01/2041....

312942 CB  9|FHLMCPC . | 09/15/2016. | MORTGAGE PAYDOWN 631,666 631,666 653,034 633,040 (1,375) (1,375) 631,666 0| ....17,114 | 09/01/2040.... | 1.............

312945 TE 8 |FEDERAL NATL MG . 1 09/01/2016. | MORTGAGE PAYDOWN........oocvevmns | cormrmrermenresneenrinnees | cvoresvenenns 102,731 | e 102,731 | e 108,622 | ..ccoovveee 103,179 (448) (448) cernnenenn 102,731 0 2,704 | 02/01/2041.... | 1.eeeveveneee

31294K M4 4 |FHLMC PC . | 09/01/2016. | MORTGAGE PAYDOWN 30,277 30,277 31,418 30,453 (176) (176) 30,277 (V] [ 1,113 [01/01/2018... | 1..cocveveeeee

31296S M3 7|FHLMC s . | 09/15/2016. | MORTGAGE PAYDOWN 21,361 21,361 21,758 21,446 (85) (85) 21,361 0 742 01/01/2034.... [ 1.............

31297C HD  5|FHLMC . 109/15/2016. | MORTGAGE PAYDOWN. 5,264 5,264 5,252 5,258 5 5 5,264 0 | e 176 | 07/01/2034.... | 1..coooeeee

31297S  R6  4|FHLMCPC . | 09/15/2016. | MORTGAGE PAYDOWN 1,670 1,670 1,621 1,667 3 3 1,670 0 56 |08/01/2030.... | 1............

31298N UG  8|FHLMC GOLD PC . | 09/15/2016. | MORTGAGE PAYDOWN 362 362 374 364 (2) 2) 362 0 18 | 05/01/2031....

31307G MD  8|FHLMCPC . 109/01/2016. | MORTGAGE PAYDOWN. 30,863 30,863 32,568 30,921 (57) (57) 30,863 0 722 |03/01/2029.... | 1FE..
31307G  TL  3|FHLMCPC . | 09/01/2016. | MORTGAGE PAYDOWN 37,509 37,509 39,581 37,660 (150) (150) 37,509 0 876 |03/01/2029.... | 1FE...
3132GG  AX 3 |FEDERAL NATL MG . 109/01/2016. | MORTGAGE PAYDOWN........coocvevmrns | corrrerenmmenresieennisnees | cvoreseeninns 171,709 | o 171,709 | v 181,421 | v 172,115 (407) (407) cereneneenn 171,709 0 | et 4,629 |08/01/2041.... [ 1..oooounece
3132HM  TF 8| FEDERAL NATL MG . | 09/01/2016. | MORTGAGE PAYDOWN 255,608 255,608 274,299 259,478 (3,871) (3,871) 255,608 0 6,302 |09/01/2042.... [ 1.............
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3132J9 D3 9|FHLMCPC . | 09/01/2016. | MORTGAGE PAYDOWN 308,622 308,622 319,424 308,900 (278) (278) 308,622 0 6,752 | 04/01/2043.... | 1FE.......
3132M5 G2 2 |FHLMC PC . 109/01/2016. | MORTGAGE PAYDOWN........cooocmemvuens [ crmrimmmineriennineriennns | v 161,905 | .occoerenne 161,905 | oovvvvenee 173,643 | v 162,529 (624) (624) ...161,905 0 | et 4,340 | 02/01/2044.... | 1FE........
3132M6 YN 4|FHLMC PC . | 09/01/2016. | MORTGAGE PAYDOWN 378,076 378,076 | .............. 400,702 383,648 (5,572) (5,572) 378,076 0 9,762 | 05/01/2044.... | 1FE..
3132MA BV 2|FHLMCPC . 1 09/01/2016. | MORTGAGE PAYDOWN........coovvvverns | worrrmrenmmmreniennnesenees | cvoreereeenns 143,899 | ..o 143,899 | ..o 152,645 | ..o 144,805 (9086) (908) ...143,899 0 3,834 | 10/15/2044.... | 1...covouneee
31387C XK 2 |FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN 343 343 348 343 0 343 0 16 | 04/01/2031.... [ 1.............
31389K  WT 4 |FNMA PASS-THRU . | 08/01/2016. | MORTGAGE PAYDOWN 7,181 7,181 7,604 7,237 (57) (57) 7,181 0 333 | 02/01/2017....
3138E8 K6 8| FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN. 48,141 48,141 49,404 48,267 (126) (126) 48,141 0 | cveree 1,134 [ 04/01/2042.... [ 1.............
3138LR  7M 8| FNMA PASS-THRU . 1 08/01/2016. | MORTGAGE PAYDOWN.........coovvvrers | comrrmvermnmverieenneinnns | cooevevenenns 711,551 711,551 765918 718917 (7,366) (7,366) ....711,551 0 ...21,404 |06/01/2042.... [ 1.............
3138MK 4R 4| FEDERAL NATL MG . | 08/25/2016. | MORTGAGE PAYDOWN 30,032 30,032 31,501 30,102 (69) (69) 30,032 0 601 |11/01/2042.... | 1............
3138XC F3 1| FNMAPASS-THRU ....ccocoovrirrriirrieriiiesieniissseseeiienes . | 08/01/2016. | MORTGAGE PAYDOWN. 583,676 583,676 606,567 583,564 112 112 583,676 0 ...14,844 109/01/2043.... [ 1.cccvvureee
3138Y5 5D  4|FNMA PASSTHRU .| 08/01/2016. | MORTGAGE PAYDOWN 611,149 611,149 629,865 614,613 (3,464) (3,464) 611,149 0 ..13,158 | 10/25/2029.... | 1.............
31390G A5 6 |FNMA PASS-THRU . | 08/01/2016. | MORTGAGE PAYDOWN 520 520 551 524 (4) 4) 520 0 24 |05/01/2017....
31402R DD 8 |[FNMAPASS-THRU .......ccccoooumriiimnnriinnriciinrnicssnnns | . | 08/01/2016. | MORTGAGE PAYDOWN 67,099 67,099 66,276 66,985 114 114 67,099 (V) I 2,467 |05/01/2035.... [ 1.............
314038 W5 1| FNMAPASS-THRU ......ccooooieieiiviiivevsiscsvccsvcrscsssssscsissis . | 08/01/2016. | MORTGAGE PAYDOWN 9,502 9,502 9,808 9,500 2 2 9,502 0 378 [ 11/01/2033.... [ 1....cccvveee.
31404N  GC 4| FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN. 52,280 52,280 50,636 51,989 291 291 52,280 0 | e 1,387 [05/01/2019.... [ 1...cvvvencee
314058 EF 7 |FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN 24,810 24,810 23,841 24,628 182 182 24,810 0 827 |08/01/2035.... [ 1.............
31406B MW 7 | FNMA PASS-THRU ......cccoevrvrmmerrirmmerrerinserriissnserenennees | - | 08/01/2016. | MORTGAGE PAYDOWN 1474 1474 1,498 1,474 0 1474 0 54 [01/01/2035.... | T.oovcreeene
31406V DP 8| FNMAPASS-THRU .....cccooovimmmmrvmmmmrissnreivssnnnrinnnnens | - | 08/01/2016. | MORTGAGE PAYDOWN 8,192 8,192 8,530 8,185 8 8 8,192 0 358 |05/01/2035.... 1.
31406W  2M  5|FNMA PASS-THRU . . | 08/01/2016. | MORTGAGE PAYDOWN 1,350 1,350 1,386 1,361 (11) (1) 1,350 0 54 |06/01/2035....
31409X PU 7 |FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN. 26,255 26,255 25,501 26,169 86 86 26,255 0 892 (02/01/2036.... [ 1....covvuneee
314100 5Y 2 |FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN 3,503 3,503 3,551 3,502 1 1 3,503 {1 152 | 08/01/2036.... | 1.............
31410P A8 6 |FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN 652 652 670 652 0 652 0 30 [08/01/2036.... | T..oovereeene
314100 YW 6 |FHLMC . | 08/01/2016. | MORTGAGE PAYDOWN 1,426 1,426 1,442 1,427 0 1,426 0 57 [09/01/2036.... | 1....c.coee...
31411C  KH 3| FEDERAL NATL MG . | 08/01/2016. | MORTGAGE PAYDOWN 303 303 313 310 (7) (7) 303 0 15 | 11/01/2036.... | 1....coovevene
31411K R4  7|FNMAPASS-THRU . . | 08/01/2016. | MORTGAGE PAYDOWN. 5,950 5,950 5,966 5,953 (3) (3) 5,950 0 237 [01/01/2037....
3141IN 5C 7 |FNMAPASS-THRU .......cocvvvvvrrrvrnrvcnrvnvnrcnnensnensnennnnnnennnes | - | 08/01/2016. | MORTGAGE PAYDOWN 85,951 85,951 86,609 86,034 (83) (83) 85,951 0 3,563 |02/01/2037.... [ 1..cocvcvevee
3141MW AU 1[FNMA PASS-THRU .....ccooovvimvnriiennrirnscnriisscreieneenes | - | 08/01/2016. | MORTGAGE PAYDOWN! 29,047 29,047 29,277 29,071 (24) (24) 29,047 0 | cveee 1,032 | 04/01/2037..... | Toeoeveveenne
31412A U9 3 |FNMAPASS-THRU .....cccocccommmmiimsnrriissccniisscnirinnnnens | - | 08/01/2016. | MORTGAGE PAYDOWN 69,343 69,343 70,751 69,893 (550) (550) 69,343 0 2,634 |07/01/2037 ... | 1.vvvernnn.
31412R D5 3 |FNMA . | 08/01/2016. | MORTGAGE PAYDOWN 535,513 535,513 537,688 535,806 (293) (293) 535,513 0 ....15,690 | 03/01/2040.... | 1.............
31419A DS 3|FNMAPASS-THRU .....cccccouurvmrmmrvnernnnricscrsnesiennnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN 90,720 90,720 98,842 91,325 (605) (605) 90,720 0 | e 3,438 | 09/01/2039.... | 1.ccveernnnne
31419) SH  2|FNMA PASS-THRU . | 08/01/2016. | MORTGAGE PAYDOWN 507,183 507,183 500,605 506,123 1,059 1,059 507,183 0 ...13,438 | 11/01/2040.... | 1.............
31419K  GD 1 |FNMA PASS-THRU . | 08/01/2016. | MORTGAGE PAYDOWN 196,877 ...196,877 ..192,478 ...196,299 578 578 96,877 0 5,260 | 11/01/2040....
31419L QD  8|FNMAPASS-THRU ....cccoeommrvmrrmnnrvscrinnecrscnsnnnennnns |« | 08/01/2016. | MORTGAGE PAYDOWN.......cooviviirnne | corerinnninerienninesiens | cvevirreia 414,997 | oo 414,997 | ... 422,454 | oo 417,801 (2,804) (2,804) ...414,997 0 ...10,290 [12/01/2040.... [ 1.cccvvore
59447P LY  5|MICHIGAN ST FIN AUTH REVENUE ..........cocvvvvvvrcrenes . | 08/05/2016. | JP MORGAN 512,500 500,000 559,655 530,562 (5,213) (5,213) 525,349 | ...ooovvvvvvvvvvrvrnrnnnns [ oo (12,849) | ............(12,849) ...17,292 | 06/01/2019.... | 4FE...
717823 L8 9 |PHILADELPHIA PA GAS WKS R......cccoenmvvveermecrenneenes |« | 070172016, | MATURITY coooooovriinrririenrisseeniinens [ rveereieserisnesssisneenns | vverennnn 2,125,000 | ............ 2,125,000 | ............ 2,351,100 | ...........2,168,555 1ee(83,555) | oo | e (43,555) | o | 2,125,000 0| 114,219 | 07/01/2016.... | 1FE..
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3199999. Total Bonds - U.S. Special Revenue and Special A ... 10,576,373 | ........10,563,873 | ......... 11,169,577 | ..ovovees 10,688,131 0 (98,911) 0 (98,911) 0 [ ... 10,589,222 I (12,849) | .............(12,849) | .......357,008 XXX XXX
Bonds - Industrial and Miscell
07388P AE 1 |BEAR STEARNS CMBS 2006-PW..........cccccovevvvcvennnene | - | 09/12/2016. | MORTGAGE PAYDOWN........ovvvovcns [ v | v 5,729,445 | ... 5,729,445 5,896,360 5,777,558 (48, 1M3) | (48, 1M3) | ...5,729,445 0 ...212,937 [12/11/2038.... | 1FM..
152000 AD 9| CENTERPOINT ENERGY TRANS........ccccovvrcrmmernrcrmnenens | - [ 08/01/2016. | ISSUE CALLED at 100.000.........cccvvee | wovmmrmrererrmrermeemrernens | covreerenenns 732,469 732,469 705,516 722,744 1,335 1,335 .. 724,080 8,389 8,389 .....37,869 |08/01/2019.... | 1FE..
161571 BT 0| CHASE ISSUANCE TRUST CC 2007.........cccoovevrrrrrenene .1 07/21/2016. [ JP MORGAN.........ooommrveirmmvescnnriins | coresereiiessneiiensseiiens | v 6,142,031 ...6,000,000 | ......... 6,795,391 6,311,727 (52,658) (52,658) 6,259,069 ceeeennn(117,038) [ ...........(117,038) | .......192,638 | 04/15/2019.... | 1FE..
233851 AH 7| DAIMLER FINANCE NORTH AME .| 09/15/2016. | MATURITY 2,000,000 2,000,000 1,987,000 1,998,059 1,941 1,941 2,000,000 0 52,500 |09/15/2016....
31679D AD 8| FIFTH THIRD AUTO TR 2013-......cc.ccoevuverimerivcnirnenns | . | 09/15/2016. | MORTGAGE PAYDOWN. 698,464 698,464 698,426 698,237 227 227 698,464 0 [ oo 4,348 | 04/15/2019.... [ 1FE..
46625Y CV 3 [JP MORGAN COM MTG 2004-LN........cccoorvrerrmrrrirranens . | 09/15/2016. | MORTGAGE PAYDOWN 18,522 18,522 17,978 18,351 17 17 18,522 0 636 [07/15/2041.... | 1FM..
47787T AD  8|JOHN DEERE TRUST 2013.......cccovvvvvvvvvrnrrnnvnnennnnnnnnnnns | - | 08/15/2016. | VARIOUS 8,308,111 8,308,111 8,307,118 8,307,942 (268) (268) 8,307,674 437 437 | .......42,286 | 07/15/2019.... | 1FE..
55616X AL 1|MACYS RETAIL HLDGS INC.......ccccoeurmmreevcrmmreenencnnne | - | 07/28/2016. | JP MORGAN........cvtviiririirmriinriirens [ crveeniineriinsiinesesenniins | e 1,506,915 ...1,500,000 | ........... 1,498,485 ....1,498,702 78 78 ....1,498,780 8,135 8,135 ......36,401 | 06/01/2024.... | 2FE...
76110W  MB 9| RESIDENTIAL ASSET SEC 200.........ccocvvvvvcvcvevererenenens | - | 08/25/2016. | VARIOUS 33,918 33,918 17,772 33,246 673 673 33,918 (I I 1,562 | 09/25/2031.... | 1FM........
984121  CJ 0| XEROX CORP . | 07/28/2016. | WELLS FARGO. 1,794,018 1,850,000 1,843,877 1,844,739 316 316 1,845,055 (51,041) (51,041) 05/15/2024.....
00206R  BX  9[AT&TINC C| 07/18/2016. | T D SECURITES.......cocovvrrmrrrerrereins | cvereeminereremsinereneeniins | coveerenens 1,019,711 955,000 955,000 955,000 0 955,000 64,711 64,711 11/25/2020.... | 2FE...
02580Z AM 8 | AMERICAN EXPRESS CDA..........ccccouuvuuvvnrcncncncncnenenene. | C| 07/26/2016. | VARIOUS 3,047,508 3,000,000 3,086,970 3,062,512 (18,921 [ oo ...(15,921) 3,046,591 917 917 | .......57,714 | 03/29/2018.... | 1FE.......
06367V 6B 6| BANK MONTREAL C| 08/09/2016. | WOOD GUNDY.........cvvrerrmirerimrrineies | creeemineriiensieseresensiins | coeenienens 1,906,706 ...1,856,000 | ........... 1,855,276 ....1,855,276 0 ....1,855,276 51,430 51,430 35,736 | 03/16/2022.... | 1FE........
064149 8 9| BANKNOVASCOTIA.........cooovvmvvnvnnnncnnncnnnnncncnnncnenenenenens | € 0710812016, [ SCOTIA. ... [ oviiiiiiiiiiisisssisiisiininns | cveveieie 1,502,400 | ..oocvovens 1,500,000 | .oovoveve 1,499,146 ...1,499,284 146 146 ...1,499,430 2,970 2970 | .......13,856 |05/01/2018.... [ 1FE.......
064151 BL 6| BANK NOVA SCOTIA HALIFAX ......cocomvervvercreierncerenns C| 07/06/2016. | SCOTIA.....covevumrrrermermrirermrirserenisnens [ rnvereiieesesseesseseeeens | evevennns 1,915,460 | .......... 1,870,000 | .ccoveneee 1,909,307 (159) (159) ....1,909,149 6,311 2,837 | 06/15/2020.... | 1FE........
07329V AJ 9 |BCIMC RLTY CORP.......oorermrermrrerermrererineressnnnennnns C| 06/28/2016. | DOMINION SECURI 3,838,779 | ...ccoee.na 3,780,000 3,824,037 3,798,934 (6,348) (6,348) 3,792,586 | oo | e 46,193 | 46,193 ....101,542 | 06/29/2017.... | 1FE........
07813Z BK  9|BELL CANADA C| 08/09/2016. | RBC DOMINION 4,933,980 4,500,000 4,963,140 ...(46,128) | . ..(46,128) | .. 4,917,012 .16,968 ...114,332 [ 02/26/2019....
07813Z BM  5|BELL CANADA . [ C107/18/2016. [ W D LATIMER.......eveeevrrrerirnnrrreriinnns [ v | v 1,032,770 ...1,000,000 | ........... 1,024,270 ....1,009,819 (3,146) (3,146) ....1,006,673 26,097 .....37,534 09/13/2017.... | 2FE...
07813Z BN 3|BELLCANADA oo C| 06/30/2016. | DOMINION SECURI 2,296,381 | ...ooeoeene 2,170,000 2,345,954 2,295,687 (27,199) (27,199) 2,268,488 27,893 .....13,547 | 04/26/2018.... | 2FE...
07813Z BU  7|BELL CANADA C|09/16/2016. | MILLER TABAK........ccoeverermrmrermernrinns [ rmrereneeeressnenseseneeens | vverennns 1,624,409 | ........... 1,630,000 | .ooee 1,626,805 72 72 ...1,626,877 (2,468) 3,573 | 10/01/2021.... | 2FE...
112822  AA 6 [BROOKFIELD RENENG PART ........ccccooovvvivunnvecnens | G| 08/11/2016. | TD SECURITES.......ccovvvvvrvciencies [ vereveiencvciencicienens | v 1,031,507 989,000 988,960 988,960 0 988,960 | .vovreverrrererrcrins | cerrrereen 42,647 | 42,547 .....26,187 |06/02/2025.... | 2FE...
112822 AL 2|BROOKFIELD REN ENG...........cocvvvvvvvevererenerinerenenennnnns | C| 08/26/2016. | VARIOUS 505,563 500,000 | .....ooooeeen 499,750 0 ......499,750 5812 920 |01/15/2027.... | 2FE...
135952 HzZ  2|CIBC. C| 07/07/2016. | NBCS SECURITY 3,045,330 3,000,000 3,047,640 3,031,315 (9,157) (9,157) 3,022,158 23,172 10/18/2017....
136442 AW 7| CANADIAN PACIFIC RRCO ....cocvvvvvevevcrcreverermrererenenens C| 08/09/2016. | RBC DOMINION 865,112 800,000 913,769 889,287 (22,325) (22,325) 866,962 (1,850) | .........34,863 | 06/01/2018.... | 2FE....
141612 CE 6 [CARDSII TR C| 08/24/2016. | T D SECURITES........oovcrvurmvrrerennrenns [ rmvereieeeresssesrisneeens | vvvereinns 1,208,053 | ........... 1,175,000 | .ccoeee 1,175,000 ...1,175,000 0 ....1,175,000 33,053 21,159 | 10/15/2020.... | 1FE........
14911Z AR 2|CATTERPILLARFINSERVLTD ....cccoovrviiiirriiisnrcinnns C| 09/01/2016. | WOOD GUNDY. 305,203 303,000 302,942 302,950 10 10 302,960 2,243 | oo 4,046 | 06/03/2019.... | 1FE........
17039A  AE 6 [ CHOICE PROPERTIES REIT........ccococvuvcvcrcrcrcrcrcrcrcrcncnes | A| 09/15/2016. | RBC DEXIA......ccciiicscicscscicncscicscicns | convevevenesesenescscsesesisens | i 711,740 706,000 706,007 706,000 0 .......106,000 5740 | .......16,483 |09/14/2020.... | 2FE........
23384N AV 9| DAIMLER CANADA FINANCE.........ccccccoonmurenernnernnenns | C| 08/19/2016. | T D SECURITES......ovoirivverrericeniines | covverinensicssrnsssiessinens | cvvvienens 1,128,797 | ..........1,126,000 | .......... 1,125,685 8 8 ...1,125,692 3,105 3,105 2,723 | 07/08/2021.... | 1FE........
25675T AD 9 [DOLLARAMA INC C| 09/13/2016. | WOOD GUNDY.......ocvvvvvvvvvvrrvrrrrenrnnnenes | covvevesesesissscvesisisisisin | cvvvveeseeeees 176,961 | covvvvevee 176,000 | covvvvvvvee 176,000 0 ceevenenene 176,000 961 961 631 | 07/22/2021.... | 2FE.......
292502 AV 0|ENBRIDGE PIPELINES. C| 09/19/2016. | NATIONSBANK 460,368 ...456,000 ...455,959 1 1 55,960 4,409 4,409 1,649 |08/10/2026....
316701 AA 9 |FIFTH AVENUE LP ...| C| 08/05/2016. | ISSUE CALLED at 100.000. 5,604 5,604 5,604 5,604 0 5,604 0 264 |08/05/2021.... [ 1FE........
319438 BF  6|FIRST CAP REALTY INC .| €| 08/23/2016. | T D SECURITES......oovvvvvvvrerrrrrvrrrrrrrrnns [ covvivvvivevinesissssssssnisnns | cossessisss 786,240 700,000 801,290 784,259 (12,061) [ oo 12,087) [ oo [ e 772,099 | s | v 14,041 | e 14,041 .....32,273 | 04/30/2020.... | 2FE........
458232  AC 6 |INTACT FINANCIAL CORP........cccouurvvmmmerrirsenrernneneenn | C| 09/14/2016. | SCOTIA 845,070 750,000 845,055 (3,656) (3,656) 841,399 3,671 3,671 20,715 | 08/18/2021.... | ccvvveverecs
45834Z  AB 5 |INTERPIPELINE LTD....ooorivereeeeseeeeecreeeesneseens C| 08/09/2016. | NEWCREST CAP.........ovomermrcrmrnri | correverenevesssenvessennne | vevevenens 1,561,575 | ........... 1,500,000 | ........... 1,591,845 | ..........1,577,686 (18,163) | oo (18,163 [ evevreriveriienes | eveeeennn 1,659,523 2,052 2,052 ......59,636 | 07/30/2018.... | 2FE...
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780086 DV 3| ROYAL BANK CANADA..........cccccooucsvscscmcscscscscsescscscnencse | A| 06/24/2016. | DOMINION SECURI......oooovvvvvvvvviviiiiins [ crvvevivivenivesesessvsssssnens | v 729,933 718,000 730,400 730,100 (2,686) (2,686) Y v/ 3 I 2,520 2,520 ...12,959 | 03/12/2018.... | 1FE........

780086 FE 9| ROYALBANK CANADA ..o C| 09/07/2016. | WOOD GUNDY. 796,553 775,000 798,490 (4,579) (4,579) cevveneneenn 193,911 2,642 2,642 ...14,640 [07/12/2018.... | 1FE........

780086 MH 4 [ ROYAL BANK OF CANADA ..........cccccoommmriimmmmrrinnnnnns | C[ 09/07/2016. | RBC DEXIA......oovoveveveirevcsennieions [ v | s 1,788,973 | ........... 1,750,000 | ........... 1,749,331 63 63 ....1,749,394 39,579 39,579 ..A7,714 1 03/15/2021.... [ 1FE........

780100  BY 2| ROYAL BK OF CDABD CDS........ccooeurvrrmmerrerrecreernenne | A| 09/09/2016. | MATURITY coooovvvirnmnrrirmernisenniinennes | eevvereeeereseenmsessenenens | cvvvesnens 1,000,000 | ..cooereee 1,000,000 998,770 999,712 288 288 ....1,000,000 0 ...14,500 |09/09/2016.... | 1FE........

86721Z AC 3| SUNCORENERGY INC........ccccccoomvuivmmmreivsnnreiinnneeanns | G| 09/08/2016. [ VARIOUS........ocooivirriiisnniiciens | cevviisenciesseciessneis | v 2,150,278 | ............ 2,000,000 | ........... 2,183,700 | ...........2,179,073 cevvrenene(85,861) [ o | e (45,661) | 283412 | e | s 16,866 | ...o.oooove 16,866 84,616 |05/22/2018.... | 1FE........

86721Z AL 3 [SUNCOR ENERGY INC. C| 07/26/2016. | SCOTIA 530,786 503,000 501,305 501,565 132 132 501,697 29,089 29,089 11/26/2021....

87971IM  AZ 6 |TELUSCORP s C| 09/13/2016. | NATL FINANCIAL SERV. 704,380 704,000 703,732 703,732 0 703,732 648 648 10,285 | 03/27/2018.... | 2FE...

891145 v 2| TD BANK C| 07/13/2016. | SCOTIA BANK. 2,386,186 2,338,000 2,338,000 0 2,338,000 | ..oooveeeerecereees | e 48,186 | ..o 48,186 ...17,291 [03/08/2021.... | 1FE........

891145 T7 9| TORONTO DOMINION BK ONT .......ccccoosususenescrcscnencse | €| 09/20/2016. [ WOOD GUNDY.......roverercrcrcrcrcrererines [ coviiviiivinisissssissisiinnnns | cvevereren 1,055,602 | ...ooooveeeen 972,000 | ........c.. 1,021,446 | ..........1,018,436 (3,564) (3,564) 1014872 | s | e 40,730 | .ooovevereren 40,730 ...36,597 | 07/24/2024.... | 1FE........

90664Z AW 0 [UNION GAS LTD. C| 08/18/2016. | RBC DEXIA. 267,155 250,000 249,865 0 249,865 | ...oorveerieriiierins | v 17,290 | oo 17,290 | oo 2,186 | 06/01/2046.... | 2FE........

949746 RQ 6| WELLS FARGO & CO NEW ...| C| 08/24/2016. | VMDM VALEURS...........coooommmmmmmieininnns | covsesssssssssssssssssssssisiss | cvvvevenens 1,353,772 | oo 1,261,000 | ..ovoveve 1,264,577 | ..........1,264,394 (201) (201) ...1,264,193 89,579 89,579 ...37,811 | 05/21/2025.... | 1FE........

95751Z AR 4| WESTCOAST ENERGY INC.. .| C| 09/15/2016. | RBC DEXIA. 958,767 910,000 909,627 909,627 0 909,627 49,140 ..26,929 | 12/08/2025....

UB0901  AC 6| MOLSON COORS INTLLP.........cooovovvvciernicinrriisenens C| 09/19/2016. | M&T. 343,216 340,000 339,922 339,929 18 18 339,948 3,269 | oo 7,734 109/18/2018.... | 2FE........
3899999. Total Bonds - Industrial and Miscellaneous. e 16,784,721 | ... 74,839,533 | ......... 77,282,499 | ... 59,795,446 0 [ (316,514) [ 0 en(316,514) | 0 [ 76,216,321 0 | 568,398 | i 568,398 | ....1,663,013 XXX XXX
8399997. Total Bonds - Part 4. .......122,660,406 | ......118,373,136 | ....... 122,490,792 | ......... 86,773,560 0 ] e (458,815) | i 0 eerenr(458,815) [ o0 | ... 120,605,608 0 2,054,796 2,054,796 | ....2,698,402 XXX XXX
8399999. Total Bond: -......122,660,406 | ......118,373,136 | ....... 122,490,792 | ........ 86,773,560 20| (458,815) | o0 | ...l (458,815) | 0 ... 120,605,608 0 2,054,796 2,054,796 | ....2,698,402 XXX XXX
Common Stocks - Industrial and Miscell

01626P 40 3 | ALIMENTATION COUCHE TARD........ocooommrmrermrrmrerans .1 09/09/2016. | VARIOUS...........ocovmrvrrrmrrrrnnreminnnees | cerirerennnd 4,071.000 | ...cccoevene. 267,936 XXX 249,839 89,538 1,067 249,839 | ... [ e 18,097 | oo 18,097 | oo 655 XXX | I

025816 10 9 [ AMERICAN EXPRESS . | 08/08/2016. | BONY... .105,000.000 6,829,232 XXX 8,424,613 7,302,750 ..1,121,863 8,424,613 ,595,380) | ........(1,595,380) ..91,350 XXX

037833 10 0 [APPLE COMPUTER . 109/19/2016. [ BONY.....oooirirrincrierineriseriineninenies [ ovriienecd 87,000.000 | .......... 9,649,126 XXX ] 5,887,498 ...4,947,220 (2,953,339) ....(2,953,339) 5,887,498 3,761,628 | ........3,761,628 | ....... 144,420 XXX | E

101137 10 7| BOSTON SCIENTIFIC CORP.........ccoovwrvmmvrerirrvnrrinnne |« | 06/30/2016. [ BONY ..oovvvveonrrircverieceersseeeiesnnees | coveie 120,500.000 | ........... 2,794,539 XXX ] 2,120,645 ...2,222,020 ....(101,375) (101,375) [ s 2,120,645 | s v 873,894 | L 673,894 | ..o, XXX I

163851 10 8| CHEMOURS CO. . | 08/18/2016. | VARIOUS. 8,000.000 97,476 XXX 50,000 42,880 7,120 7,120 50,000 | .o | i ATATE | o ATAT6 | e 720 XXX | F—

46120E 60 2 [INTUITIVE SURGICAL INC.........cccoommreemmrmrisnrcririsnrennne . | 08/04/2016. | BONY. 2,600.000 | ........... 1,804,533 XXX 1,227,045 ...1,420,016 ...(192,971) (192,971) [ s 227,045 | . DT7,488 | e 577,488 | ..o XXX I

58933Y 10  5|MERCK & CO INC - 0712912016, [ BONY......oooooovevevivivivivivevisimssssssssessnsnnns | wovevesenens 40,000.000 | ..ovcveve 2,343,813 XXX | 1,496,380 ....2,112,800 (616,420) (616,420) 11,496,380 | v L.B4T 433 | 847,433 ....55,200 XXX I

595112 10 3| MICRON TECHNOLOGY INC. . | 08/19/2016. .110,000.000 1,730,997 XXX 1,752,300 1,557,600 194,700 .194,700 1,752,300 (21,303) (21,303) XXX

609207 10 5| MONDELEX INTLINCNPV A.....cocoooovivivinciiscscscscscccsccass |« | 06/30/2016. [ BONY......oooooooeeeeeieeeiemiveninnnnmnsinssnnnnnnnns [ covevevesens 30,000.000 | .......... 1,363,854 XXX | 1,146,261 ....1,345,200 ...(198,939) +.(198,939) [ ..ooovvvvvviriiiiiiiinnns L A146,261 | 2217593 | 217,593 ....10,200 XXX I

828806 10 9| SIMON PROPERTY GROUP.........ccouvvrermrrrirernrirneinns .1 07/29/2016. [ BONY.....ccrvvrumrrrermecreirneneeisenseiseneens | coversenens 10,000.000 | ........... 2,279,636 XXX | 1,723,946 ...1,944,400 (220,454) (220,454) ...1,723,946 555,690 555,690 32,000 XXX | E—

95040Q 10 4 [WELLTOWER INC. . | 06/30/2016. | BONY. 30,000.000 2,274,385 XXX 2,294,055 2,040,900 253,155 253,155 2,294,055 | oo | e (19.671) | ............(19,671) ....51,600 XXX I

G16234 10 9 [BROOKFIELD BUSINESS PART.........cccvvvvrrrrrcrirrrrnincnes C| 07/05/2016. | VARIOUS 521.000 12,613 XXX 20,450 0 20,450 (7,836) (7,836) XXX U..

Y2573F 10 2 [ FLEXTRONICS INTL LTD...oevvvuriviriieniieniieniiesiienies . | 08/16/2016. | BONY. 200,000.000 2,570,614 XXX ] 2,160,740 2,242,000 (81,260) (81,260) 102,160,740 | oo .. 409,874 | ...ccoouuc 409,874 | .o XXX I

064149 10 7| BANK NOVA SCOTIA HALIFAX........cccoocovcvvvvvvcrnnnnnes C| 08/29/2016. | SCOTIA......oovvvvererererrreeerereeeserereseneeesens | v 1,949.000 | ..oooovvvveees 134,277 XXX ] 63201 | ..cccccceccce 109,086 | .......oecen (45,885) ......(45,885) 63,201 XXX I

124900 30 9| CCL INDUSTRIES INC .| C| 08/11/2016. | FURMAN SELZ 204.000 48,692 XXX 37,477 45,771 (8,295) (8,295) 37,477 XXX

136375 10 2| CANADIAN NATL RY CO......cccooovsvrmmervseninerirsenenennenns | C| 08/15/2016. | W D LATIMER 331.000 27,150 XXX 26,992 25,603 1,389 1,389 26,992 157 157 352 XXX | E

351858 10 5| FRANCO NEVADA CORP.......cccccceoeveverevevevcvevevcvevevcceccce | A| 08/10/2016. [ VARIOUS.....coovvvvvvvvvvvvvevvnvvvvnnnnsnsnnnnns [ covevsverenens 1,646.000 | .....oooveeeee 170,756 XXX ] 153,778 0 SRR [T 4 £ T PSRRI 16,978 | oo 16,978 | oo 21 XXX I

375916 10 3| GILDAN ACTIVEWEARINC .....cccooeurrvrmernrirenenrrerrannnes | C| 08/10/2016. | VARIOUS.......cooomrriircriiiecriinneerinns | oreerrinnens 1,198.000 | ..cooovrrvenns 45,716 XXX 41,929 9,127 (1,504) (1,504) 41,929 3,787 3,787 369 XXX | E—
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56501R 10 6| MANULIFE FINANCIAL CORP  .........cooovmvvvvvvvviiriiiiininns C| 08/05/2016. | SCOTIA 3,593.000 61,416 XXX 72,547 74,519 (1,972) (1,972) L7 LR N (11,130) | vovvvvrrrnnne(11,130) | v 1,329 XXX I
68272K 10 3| ONEX C| 06/27/2016. | VARIOUS 548.000 43,315 XXX 45,781 0 45,781 (2,466) (2,466) 34 XXX | E
717046 10 6 |PEYTO EXPL & DEV CORP NEW........ccccccovevvrvevennnes | C| 08/29/2016. [ VARIOUS........oocvvoevriicrieisscciinnns | ceverieeenns 4,047.000 | ....cccoevenns 153,614 XXX | e 139,461 | oo 100,649 38,812 38,812 cerrrrereneen 139481 | e | s 14,153 | v 14,153 | ......... 3,784 XXX | I
780087 10 2| ROYAL BK CDAMONTREAL QUE............cccoeuurernennnnn. | C| 06/24/2016. | VARIOUS 6,362.000 | ... 491,266 XXX | 240,368 | ..coooirrnnn 408,270 (228,209) (228,209) 240,368 250,898 250,898 9,503 XXX | E—
866796 10 5| SUNLIFE FINANCIAL SVCS CAN..........ccccoovurvsuunennnnn | C| 08/10/2016. | VARIOUS 5,037.000 212,700 XXX | s 199,055 | ..ovvveenen 120,302 9,791) (9,791) ceerernenenn 199,065 | XXX I
867224 10 7| SUNCOR ENERGY INC C| 07/21/2016. | RBC DEXIA, 720.000 25,921 XXX 23,610 0 23,610 XXX
89353D 10 7| TRANSCANADA CORP....cooviiiiiniiiiiissiiesiissisesiins C| 06/24/2016. | DOMINION SECURI. 611.000 34,949 XXX 34,998 0 34,998 (49) (49) XXX | I
9099999. Total Common Stocks - Industrial and Miscellaneous .....35,468,526 XXX [ 29,632,969 | ........ 28,160,651 ..(3,042,318) [ ..o 0 .0 +(3,042,318) | o0 [ 29,632,969 0 5,835,559 5,835,559 ...411,422 XXX XXX
9799997 Total Common Stocks - Part 4. .....35,468,526 XXX ] 29,632,969 | ......... 28,160,651 ....(3,042,318) 0 0 (3,042,318) 0 29,632,969 0 5,835,559 5,835,559 ..411,422 XXX XXX
9799999. Total Common Stocks .....35,468,526 XXX ] e 29,632,969 | ......... 28,160,651 ..(3,042,318) | .oovoviriniinnnl0 .0 ....(3,042,318) 0 29,632,969 0 5,835,559 5,835,559 ...411,422 XXX XXX
9899999. Total Preferred and Common Stocks .....35,468,526 XXX ] 29,632,969 | ........ 28,160,651 ....(3,042,318) | .oooovvvvvrrirnnnnnn0 20 ] (3,042,318) | 0 | 29,632,969 0 5,835,559 5,835,559 | ......411,422 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks .158,128,932 XXX ] 152,123,761 | ....... 114,934,211 042,318) | .. .(458,815) | . .(3,501,133) | .. 150,238,577 ,890,355 7,890,355 | ....3,109,824 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.




Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt.B-Sn. 1
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09
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SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

Cash Equivalents (Schedle E Part 2 Type)
000000 00 O |SHINKIN CENTRAL BANK.......ccotiiiitiriieiniicieiisissiersesseisesississssssssssssensesssssesssensssssesessssssessessesssnssessnsssssessees | Guonnernens [ oersesressenssnnnnns | cersserennensenss 1,000,000 | oo, 1,000,000 | 10/14/2016...
69033L  LQ 0 |OCBC NEW YORK......couiirimierrinirierieseseesssisssssssssesssessseessessssssssesssesssesssesssssssssssssssssssssesssesssnssssssssssssesssnsssenss | Guoneernenes .....1,000,000 | 11/30/2016...
000000 00 0 |BANK OF TOKYO UFJ LTD LONDON......c.cocvimiiiiiiiiniinsiiciisiississisiisssisssesssssssssisssisesssssssssssssssenssssssenssess. | Guoneieenes 1,400,000 |09/26/2016...
000000 00 O |BANK OF MONTREAL, LONDON......c..cstvimrerrrimirmerierirsesnissenissnssesssssnsenssesssssssssssesssssssessessssssssssssssssessnsssenss | Guonevnenes [ wveverneesssnsnennens | vvvesennessersennssni 200,000 | cooevirerererirneens 200,000 |09/26/2016...
000000 00 O | SKANDANAVISKA ENSKILDA BANKEN..........covurieimiirerinnrieriesiseesssisesssssssessessssessssessesssssssssssssssssssssssssssnssass | Guoneerneees 1,400,000 |09/26/2016...
000000 00 O | CANADIAN IMPERIAL BANK G.Cu......ccovvirrimeirieriesinseiesisssessssssssesssessssessssssssssssssssssssessssssssssssssssesssssssessseness | Guoneerenes .....1,000,000 |09/26/2016...
638730 W 1 [ NATIXIS NY CPoooieiiieieiieeieeiseeise et sss sttt sssssssssssssessssssssssssssenssns | Groneernenes 399,967 ....399,967 | 09/30/2016...
000000 00 O |CITIGROUP GLOBAL MARKETS INC.......tvuuuiviuimmerierireessineriesssesssenssesesssssssssesssessssesssessssssssssssessssesssesssesssssssns | Guoneernenes ,000,000 14,000,000 | 09/26/2016...
000000 00 O |DEUTSCHE BANK SECURITIES INC.......ccooiiiiriiriierineisnsisneisessnsssssssssessssssssssssesssessssssssessssssnssssessssessnsesssses | Guonernnnnes | woseesnssinnsssnessnne | aosvsnesssesssenes 2,147,036 | .cooovvrrcrirne 2,147,036 | 09/26/2016...
000000 00 0 |HSBC SECURITIES,INC........oooiiriririiimiieiiesieeeiesisesesssissssiesssesssessssessssssssssesssesssessssessssssssesssnssssesssesssssssssss | Guonrrenenes .....1,500,000 |09/26/2016...
000000 00 0 |MIZUHO SECURITIES USA INC......coiviiririireieiieiinsiienieeisssesssissssssssssessesssssssssssssssssssssssssssssssassssssssssssnssseenss | Guonrerenes 09/26/2016...
000000 00 O |NATIXIS NEW YORK BRANCH........cccotiiiiiriiiiiiririsisissiiesiesesesssesisssssssesessenssessssessssssssesssnssssesssenssssssssssnessens | Guonereenes . 09/26/2016...
000000 00 0 [NOMURA SECURITIES.......coccsiiirierieiresissssissiesss s sssssss s ssssse st s ssesssssessssssssssssssssssssessessssssessssssssssssessens | Guevressnes 1,020,000 |09/26/2016...
000000 00 0 |PERSHING LLC......ccoiiririmriiiieiiieniesiceississ e sisssiesssesessssssssssesssesssesssessssssssssssssssessssssssessssssssssssnsssesssensssenss | Gronrernenes .....4,000,000 |09/26/2016...
000000 00 0 |RBC CAPITAL MKS......ooiiimrireimmeimerseessnessesssseesssisss s st sssssse st ssssnas .2,000,000 | 09/26/2016...
83369Y DJ 2 |SOCIETE GENERALE NEW YORK ....400,000 | 09/30/2016...
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......ccoutemmiuuiemmerisesessessssisseesssssssssesss st sttt sssssssnsseses 1,400,000 |09/26/2016...
000000 00 0 |BARCLAYSBANKPLC........ .....1,400,000 |09/26/2016...
000000 00 O |BANK OF MONTREAL, LONDON .1,400,000 | 09/27/2016...
000000 00 0 |BRED BANQUE POPULAIRE.......c.coivuieiuiieiiriiiesiesissesssiesisess st ness s \ 09/26/2016...
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT......cccomiuririmerrerinerierineesensssissesssssssssesssssssssessesssssnssssessseess | Guvnevrnenes [ wveversensessinnennens | serenensnennnnenn 1,400,000 | ooocee .1,400,000 | 09/26/2016...
000000 00 0 |NATIONAL BANK OF CANADA LONDON .....1,400,000 |09/26/2016...
000000 00 O |SOCIETE GENERALE PARIS......ccccoovvimrerinririnirienis 1,400,000 |09/26/2016...
000000 00 0 |STANDARD CHARTERED LONDON.................. .....1,400,000 |09/26/2016...
140212 07 7 |NATIXIS FINANCIAL PRODUCTS LLC........... .1,000,000 | 10/24/2016...
90275D CR 9 |[UNION BANK OF SWITZERLAND, STAMFORD........cccovvuririiiererieiniiessnssesesssssessesnsssssessessanes 03/13/2017...
000000 00 0 |BNP Paribas Paris....... 10/28/2016...

9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)........cu it sssssssssssssssssns XXX

9999999, TOHAIS..... ..rvruieeeieeeieeirieeee ettt XXX

General Interrogatories:

1. Total activity for the year: Fair Value $.....(4,246,340)  Book/Adjusted Carrying Value $.....(4,246,340)

2. Average balance for the year:  Fair Value $.....44,505,227  Book/Adjusted Carrying Value $.....44,505,227

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....41,567,003 NAIC 2: §......... ONAIC 3: §.......... 0 NAIC4: §.......... ONAIC5: §......... ONAIC6: §.......... 0
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

Total activity for the year: Fair Value §.......
Average balance for the year:  Fair Value $

NONE
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
BANK OF AMERICA (CDR CLAIMS).........ccoovoerrrrrerennne HARTFORD, CT. (12,347 123) | ... (11,287,241 | .coovonens (7,265,571) | XXX
BANK OF AMERICA (CDR AP).......ccovrrevmrrrrerirnerennnns HARTFORD, CT. (381,218) (462,955) XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 40 89,851,233 65,439,542 | ............ 112,191,111 [ XXX
ROYAL BANK (RES ACCT)....coorrevmmcreimrereeseeseenen TORONTO, ON, CAN 0.550 8,644 40,201 1,431,873 1,009,153 1,204,112 | XXX
ROYAL BANK (USD). TORONTO, ON, CAN 3,298,345 3,984,921 2,783,906 [ XXX
ROYAL BANK (LOSS PAY).....cocvvvvvvmnnnnnnnnncnsesesssescscsesens TORONTO, ON, CAN 9,942,350 21,030,888 28,780,065 [ XXX
RBC INVESTOR SERVICES..........cocovivererireveeriennrennns TORONTO, ON, CAN 359,610 XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (962) 41,349 (102,704) | XXX
0199999. Total Open Depositorie: XXX XXX 8,684 40,201 92,154,110 137,590,919 | XXX
0399999. Total Cash on Deposit. XXX XXX 8,684 40,201 92,154,110 9,755,658 137,590,919 | XXX
0599999. Total Cash XXX XXX 8,684 40,201 92,154,110 ... 79,755,658 | ............ 137,590,919 | XXX
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Statement for September 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Bonds - Issuer Obli

CANADA GOVT .... | 08/12/2016....... 10/06/2016....... 749,953 470
CANADA GOVT .... | 08/16/2016....... 10/20/2016....... 349,913 247
CANADA T-BILL...ooiireieeeieieiee st .1 08/29/2016....... 11117/2016....... 199,868 .92
CANADA GOVT 09/13/2016.... 10/04/2016....... 1,449,939 374
0699999. All Other Government Bonds - ISSUET OblIGAtIoNS. ...t 2,749,673 1,183
1099999. Total - All Other GOVEIMMENT BOMAS ... .uuiuuiiiiesiisire s s tesers st ess s ees e ees e ees 8888888 f £ E R f L8Rt tesentsnb s enes 2,749,673 1,183
Total Bonds

7799999. Subtotals - Issuer Obligations.............oveirererrreiisieeeiei s eeees 2,749,673 1,183
8399999. SUDOAIS = BONGS.......c..cviieieeiieieeieit ettt ettt sn st ensennees 2,749,673 1,183
8699999, Tl = CAS EQUIVAIBNES...........evieiceieiiei s 8 s b s e b a e es £etaee s b e R e s e bbbt e e b ettt te enaeeesensesetanes 2,749,673 1,183
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